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STATE OF CALIFORNIA Bill Lockyer, Treasurer

OFFICE OF THE TREASURER
P. 0. BOX 942809
SACRAMENTO, CA 94209-0001

Date: July 16, 2014
To: Pooled Money Investment Board
From: William T. Dowell, Director

Investment Division
Subject: Chapter 783 Quarterly Report

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly
report on the resources of the Pooled Money Investment Account (PMIA) to the
Pooled Money Investment Board (PMIB). This report must be transmitted to the
PMIB within 30 days of the close of a quarter and must contain the following
information:

1. The type of investment, name of issuer, date of maturity and the par and dollar
amount of each security, investment and money within the treasury (i.e., the
investment portfolio and demand accounts of the PMIA).

2. The weighted average maturity of the investments within the treasury.

3. Any funds, investments, or programs, including loans, under the management of
contracted parties.

4. The market value as of the date of the report (quarter-end), and the source of this
valuation for any security within the treasury.

5. A statement of Compliance with the Investment Policy.

The information required by this statute is contained in the two sections following
the cover memo:

Section I contains: (1) a summary of the PMIA resources, including the investment
portfolio size and average life and the amount of demand account bank balances; and
(2) an analysis of the PMIA investment portfolio by type of investment.

Section II contains: (1) a summary of market valuations by security type; and (2) a
detailed listing of the PMIA portfolio holdings, including the investment type, name
of issuer, par value, book value, market value and the source of the market value for
each security held in the portfolio at quarter-end.



Compliance with Investment Policy

Pursuant to Chapter 783, Statutes of 1995, | confirm, to the best of my knowledge
and belief, that during the quarter ended June 30, 2014, all investments made on
behalf of the Pooled Money Investment Account complied with the guidelines and
provisions of the “Investment Policy for the Pooled Money Investment Account™ and
there were no funds, investments, or programs, including loans, that were under the
management of contracted parties.

e QTP ¢ (O

William T. Dowell







POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF RESOURCES

June 30, 2014

(Dollars in thousands)

Portfolio Amount

Effective Yield 0.233%
Quarter-to-date Yield 0.229%
Year-to-date Yield 0.249%
Average Life (in days) 232

Demand Bank Account Balances

Total PMIA Resources

$ 64,846,169
$ 2,463,918
$ 67,310,087




POOLED MONEY INVESTMENT ACCOUNT

ANALYSISOF THE PORTFOLIO

June 30, 2014

(Dollars in thousands)

Type of Security Amount Per cent
Governments
Bills $ 13,136,457 20.26%
Bonds - 0.00%
Notes 21,765,761 33.56%
Strips - 0.00%
Total Governments $ 34,902,218 53.82%
Federal Agency Debentures $ 2,526,536 3.90%
Certificates of Deposit 12,000,093 18.51%
Bank Notes 600,000 0.93%
Bankers Acceptances - 0.00%
Repurchases - 0.00%
Federal Agency Discount Notes 2,744,171 4.23%
Time Deposits 4,790,140 7.39%
GNMAs - 0.00%
Commercial Paper 6,697,400 10.33%
FHLMC / REMICS 121,440 0.18%
Corporate Bonds - 0.00%
AB 55 Loans 314,254 0.48%
GF Loans - 0.00%
NOW Accounts - 0.00%
Other 149,917 0.23%
Reverse Repurchases - 0.00%
Total, All Types $ 64,846,169 100.00%







State of California

Market Valuation
06/30/2014

Pooled Money Investment Account

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 13,136,457,349.85 | $ 13,144,944 ,000.00 NA

Notes $ 21,765,761,44795 | $ 21,781,391,500.00 | $ 16,166,795.00
[Federal Agency: B

SBA $ 584,701,22429 | $ 581,690,33388 | % 535,156.27
| MBS-REMICs 3 121,439,884.11 | $ 130,273,91165 | $ 578,677.42

Debentures 3 1,941,833,846.14 | $ 1,940,997,500.00 | $ 3,716,195.55

Debentures FR $ - $ - $ -

Discount Notes $ 2,744 17104514 | $ 2,744 572,450.00 NA

GNMA $ = $ - $ -
Supranational Debentures | $ 149,917,12922 | $ 150,039,500.00 | $ 172,222 .50
[CDs and YCDs FR $ - $ _ - $ -
[Bank Notes $ 600,000,000.00 | $ 599,930,109.61 | $ 201,305.57
CDs and YCDs $ 12,000,093,467.09 | $ 11,993,880,805.70 | 4,750,965.30
Commercial Paper 3 6,697,400,013.90 | $ 6,698,100,611.10 NA
[Corporate:

Bonds FR $ - 5 - 3 -

Bonds $ - $ - 3 -
_Repurchase Agreements 3 - ] - 3 -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,790,140,000.00 | $ 4,790,140,000.00 NA
AB 55 & GF Loans $ 314,253,721.22 1 % 314,253,721.22 NA
TOTAL $ 64,846,169,12891 | $ 64,870,214,443.16 | $ 26,121,317.61
Fair Value Including Accrued Interest $ 64,896,335,760.77

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).


http:64,896,335,760.77

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

COsIe SECURITY NAME MATURITY RATE PAR VALUE BODK VALUE
912786BTS U § TREAS BILL n7/24/2014 p.onpone  1,000,000,000.00 999,473 ,9202.78
912796BX6e U S TREAS BILL ne/21/2014 0.o0u000  1,000,000,000. 00 298,794 ,591.58
912796CB3 U 5 TREAS BILL ns/i8/2014 0.000000 850, 000, 000,00 9493,004,472.15
912796CF4 U 5 TREAS BILL 10/16/2014 0.00D0D0 600,000, D00, 0O 599,319,444 .48
912796CL). U S8 TREAS BILL 11/13/2014 0. 0ooone BUO,000,000_D0 798,985,583, 34
912796DB2 U § TREAS BILL 12/11/2014 0.000000 1,250,000,000.00 1,248,447,222.23
212786DF3 U S TREAS BILL 01/08/2015 0.o000000 20e¢, 000, 000.00 199,137 ,/511.79
812796DG1 U S TREAS BILL 02/05/201% o.000000 9no0, 000, 000,00 899,077,055.52
912796DPL U S TREAS BILL D3/05/2015 @, 000000 N0, 000,000, 00 Bo8,%941,193,04
912796000 U 5 TREAS BILL ba/02/2015 0.ononop  1,500,000,000.00 1,498,612,336.16
812796DY2 U S TREAS BILL 04/30/201% 0. 0Do0oo B0, 000,000.00 789,229,749.94
912796ECY U S TREAS BILL 05/28/2015 n_opopoo 1,500,000,000.00 1,498,590,242 34
912796EJ4 U S TREAS BILL 06 /25/201% 0.0000D0  1,150,000,000 00 1,148,B43,444. 40

016 - TREASURY BILL 13 13,150,000,000.00 13,136,457,348,.85

Book Value:
AIR i
Book + ALP:

%3, 136,457,349.85
0.0
13,3136,457,349. 85

PRICE

0.9999500000
0.9992700000
0.9932600000
0.9898700000
0.2998100000
0.2997700000
0.9997700000
N._9996800000D
0.9995000000
0.9325400000
0.9834300000
0.9981500000
0.9989500000

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CTTIBANK
CITIBANK
CITIBANK

Pageff 1

FAIR VALUE

999, 990,000, 00
999,970, 000,00
949,962,000.00
539,922,000 00
799,848,000.00
1,249,712,500.00
795,818, 000.00
899,712,000.00
895,620,000, 00
1,49%,310,000.00
79¢,544,000.00
1,498,725,000.00
1,148,722,500.00

13,144,944,000.00



12R2ERET U
SIIRRATVE U
912ZE28RVE U
212828RZS 1
31282B0KA 1
912828083 11
9128285K7 O
912828UTS U
9128280Y4 U
91282RSUS U
912828VDY U
3128285724 1
912828VHD 1
312828TD2 U
91Z2H28VNT U
912828V01 U
S12RIRTTT U
S12828WE2 U
212828A26 U
91282BUC2 U
9128280G3 1
912828UM0 U
312828882 O
912838087 U
912B2BWME U
S912828VG2 O
9I2828W08 U
S1ZAZEVLL 1
912B2BRFY9 U
©12828RMA
S12828WF3
912828A59
91282AWP1

Book Value:
AIP 4
Book + ALP:

SECURITY NAME

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
HNOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NQTE
NOTE
HOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

TREAS
THEAS
TRERS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREAS
TREMS
IREAS
TREMLS
TREAS
TREAS
TREAS
TREAS

tn inn 4w W

i

n

h W own N

mwmnm

th -t

WAt W

Wm o h e

wn

21,762,865,451.74
2,895,996.21
21,765,761,447_ 395
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DFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATURITY

08/15/2014
1n/31/2012
1z/15/2012
01/15/2015
pi/3ar/z2mis
na/28/2018
03/15/2015
03/31/2018
p4/30/2015
n5/15/2015
05/31/2015
n6/15/2015
06/30/2015
07/15/2015
07/31/2015
g8/31/2015
10/15/2015
10/31 /2015
11/30/2018
12/15/2015
01/15/2016
n2/15/2018
02/28/2018
03/15/2018
05/31 /2018
06/15/2018
06/30/2018
07/15/2014
08/31/2016
10/31/2016
11/15/2014
12/15/2018
06/15/2017

- TREASURY NOTE

EATE
0.250000
0.250000
0.250000
0.250000
0. 250000
0.250000
0. 375000
0.250000
0. 1325000
0.250000
0.250000
0.373000
0. 375000
0,250000
0.250000
0.375000
0. 250000
0.250000
0.250000
0.250000
0.375000
0.375000
0,250000
0.375000
0,375000
D.500000
0.500000
D.625000
1. 000000
1.000000
D.&25000
0.525000
0.875000

2,
1

2!

1,

iy

1,
1,

PAR VALUE

150,000, 000.00
£00, 000, 000 . 00
£0D, 000,000, 00
100,000, 000.00
800, 00O, 000 .00
400,000, 000.00
E00, 000, 000,00
200,000,000, 00
600, 000,000.00
500,000, 000.00
300,000, 00000
200,000, 00000
200,000,000.00
100,000,000, 00
100,000,000.00
100,000, 000.00
200,000,000, 00
200, 000, 00000
400, 000,000, DD
100, 000,000, 00
100,000,000.00
100,000, 000,00
B00, 000, 000,00
200,000, 000.00
100,000, 000, 00
200,000,000.00
400,000, 000,00
850,000,000.00
ann, no0n, 0NY. 00
200,000, 00000
200,000, 000,00
400, D00, 600 OO
350,000,000.00

BOOK VALUE

2,149,3281,845.30
1,5600,255,11).82
2,598,417,799.16

100,050,033.70
800,183,778B_56
400,217,545.98
499,359,218.02

1,200,315,019.B0

599,55%,504.28
499,774,579.28
299,803,842.74

1,199, 760,9859.04

200,461,352.08
89,872,485 .18
99,867,.334.20
99,841,627.16
199,707,495, 24
199,772, 465130
399,548,229.52
99,842,431 .16
99,906,416.22
BY,915,239.72

1,797,592,577.72

199 864,553, 66

1,058,933, 006,64
1,199,996,433.00

a00,280,865.28
851,852,955, 34
911,728,289 18
ROA, 473, 78T, 80
189,015, 685 16
399,406,367, 24
148,233,015, 98

33 21,750,000,000.00 21,762,B865,451.74

PRICE
1.0003500000
1.0005100000
1.0007800000
1.0008400000
l.e009800000
1.0010500000
1.0020300000
1,0011300000
i.0001200000
1.0012500000
1.0012500000
1.0022700000
1,0023400000
1.0009800000
1.0010500000
1.0025000000
1.000380D000
1.0008600000
1.0004300000
1,0001600000
1.0015600000
1.0011700000
0.5980200000
1.0005500000
0,2921000000
1.0012500000
1,0008600000
1.0030500000
1.0103100000
1.01093800000
1.0002300000
0.8924500000
1.0003500000

VAL ACCRUED
0.00073370
0.000D42120
0.00010929
0.00115331
0. 00104282
0_000B356D0
0. 00110054
0.00062842
0.00021080
D.00D31922
0.00021175
0.00016393
0.00001018
0.00115331
0.00104282
0.00125340
N.0D052526
0.0004a2120
0.00021178
0. 00010823
0.00172997
0.0o14nEEA
D.-QNOOR3ISED
0,00110054
0.00031762
0.0D0021B58
0.0ep0L3se
p.0p28AR329
D.00334233
N.001&8278
D.00D7EA23
0. 00027322
0.00038251

CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITTBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANEK
CITIRANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBARK
CITIBANK
CITIBANK
CTITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBEANK

FAIR VALDE

2,130,752, 500,00
1,600,816,000.00
2,602,028, 000 00

100,094,000.00
BOG, 784, 000,00
400,420,000.00
501,015,000.00

1,201,355,000.00

600,114, 000.00
500,625, 000.00
300,375,000.00

1,702,724, 000,00

200,468,000 00
100,098,000 00
100,105,000 00
100,250, 000.00
200,195, 000.00
200,172,000.00
400,172,000 00
100,016, 00D. DO
100,154, 000.00
100,117, 000.00

1,798,236, 000.00

200,110,000, 00

1,099,010,000.00
1.201;500,000.00

400, 344,000.00
B52,592,500.00
5905,279,000.00
B07,504,000.00
200, 046,000.00
395,780, 000.00
350,136,500.00

21,781,391,500.00

Page# 2

ACCRUED INT

1,577,455, 00
673,920.00
284,154.00
115,331.00
B34, 256, 00
334, 240.00
550,270 0C
754,104 09
126, 360.00
159,645 00

63,525.00
196,716 00

2,018 00
115,331.00
104, 328200
125, 340.00
105,192 00
B4, 240,00
84,700.00
10,929.00
172,997.00
140,884, .00

1,504, 08B0.00
220,108.00
345,382, 00
262,2% 00

5.436.00
2,450,796 50
3,008,151.00
1,347,824.00
159, 646,00
108,288.00
123, 878,50

16,166,795.00


http:2,895,996.21

CusIp

BI164BAY6E
B3I1R4CAB4
B31p40B34
83164CK28
B316A4CLHZ
H3164CNK3
B3I154KPAS
BA164KNESR
B3164KWM]
B31164D5B2
B3164DXA2
B3154DXP9
B3164NX79
B3164DY60
BE3164D769
BI1RADZW2
RI164DATY
B3164D4CO
BI1RANISE
BI16AD5T2
B3164D3Va

BI164DEGT

BILEADRZT
BI1RAEBFI
B3ILG4ERLD
B3164EDVE
RI1IGAEE29
83164EF3G
B3164EN24
B316AESWE
B3164ETVY
B3164EUNS
B3164EVE3
BI16AEWCT
83164EWHS
B3164EXNO
R311RAEING
BI16AEZET
83164E4E4
R31G4FA4E

SECURITY

SBA
SBA
SBA
SBA
SBA
SBA
SHA
SBA
SBA

PODL
PODL
POOL
POOL
POOL,
POOL
POOL
BOOL
FOOL
POOL
FOOL
POOL
POOL
POOL
FOOL
PODL
POOL
POOL
FOOL
PODL
BOOL
EOOL
PODL
POOL
POOL
POOL
POOL,
POOL
POOL

#501738
#501631
501858
#502113
#502128
#sp2194
508517
#508513
#508752
#503242
#503373
#503386
#503402
#503433
#502465
#503a57
#501466
#503515
#5035082
#503558
#503512
#503571
#503588
#503638
#503643
#503716
#503753
503786
H504016
#5na133
#504164
#snalpe
#504225
#504243
#504248
#504273
#504381
#504365
H#504a421
#504527

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

03/25/2017
na/2s5/2017
08/25/2017
01/25/2018
01/25/2018
03/25/2018
05/25/2018
09/25/2018
in/25/2019
02/25/2021
06/25/2021
N6/25/2021
07/25/2021
08/25/2021
ne/as/2021
ng/25/2021
10/25/2031
11/25/2021
12/25/2021
12/25/2021
01/25/2022
01/25/2022
01/25/2022
02/25/2022
tiz/25/2022
05/25/2022
D5/25/2022
08/25/2022
u1/25/2023
ns/25/2023
06/25/2023
08/25/2023
Ne/25/2023
n8/25/2023
ng/25/2021
10/25/2022
01/25/2024
n1/25/2024
08/25/2024
10/25/2024

1.375000
i.375000
1.375000
1.250000
1.250000
1.250000
0.7s0000
0.750000
1.o0to000
0.B75000
0.875000
D.B75000
0.875000
0.BTSON0
0.B75000
b B75000
0_Bi5000
0.875000
0.875000
0.875000
0.875000
0.8750008
0.875000
0.875000
0.875000
0.875000
0. 875000
0.B75000
0.7150000
0.625000
0.625000
0. 625000
N_625000
0.625000
0.625000
0.&2500D0
n.625000
0.625000
0.625000
0.8625000

FAR VALUE
74,641.42
107, 86596
247,431 .94
56,445 68
9,330.76
103,630.93
1,258,179_53
796,049.68
1,560,317.00
a16,739.66
111,242 .35
85,242 .56
6,380.58
499,403.83
125,858_94
76,622.04
272,426.69
12, 2T2.28
223,506.27
728,566.50
542,448 .81
121,836.33
175, 035_51
62,3/4_17
526,872.18
354,521.76
133, 98844
204, 58100
519, 366_B4
£29,382.13
652, 574.14
762,224 _136
519,308 63
554,188.75
935,668 .55
a41,972.45
142,007.81
1,409,004 34
688,991,735
156,899.07

1,

BOOK VALUE
74,841.42
107,665 96
247,431 96
56,445 68
5,13310,76
102, 630,33
26R,178 .52
796,049 58
560,317.00
116,719 66
111,242,135
A5,242 56
f,390 56
499,403 .03
125,859 96
76,822 04
272,426,689
312,272.28
223,506.27
728,566 50
547,448 H1
121,836,133
375, 036_51
£2,384_ 17
525,872.18
i54,521.76
133,988,489
204, 481,00
519,366 .84
£29,382 113
£85,574_14
762,924 36
519,308.63
654,188.75
935,668,585
441,972.45
142, 00781
409,084.34
G8E, 991 38
356,833, 07

FRICE

1.0035000000
1.0037000000
1._0065700000
1.0059700000
1..0056800000
1.0061800000
0.9972500000
0., 9971800000
1.0023800000
1.n0zZe100000
1.0012400000
1.0012400000
1.001i3400000
1.0014300000
1.0015400000
1.0015300000
1.0016300000
1.0017300000
1.0018500000
1.0018400000
1.0012400000
1.0019400000
1..0019500000
1.00205800000
1.0020800000
1.0023700000
1.0023700000
1.0023700000
1.0002200000
0.9976000000
0.9576B00000
0.9278200000
0.9978300000
0.9973100000
0.2975100000
0.9975300000
0.9982400000
0.9982300000
0.9987700000
0.99289000000

SOQURCE

CITIBANK
CITIBANK
CITIBANY
CITIBANK
CITIBANK
CITIBANE
CITIBANE
CITIBANK
CITIBANK
CITIBANKE
CITIBANK
CITIBANK
CITIBANK
CITTEANK
CITIBARK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CLTIBANK
CITIBANK
CITIBANK
CITIBANK
CITTEANE
CITIBANK
CITIBRRK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

1,

FAIR VALUE

15,103.36
108,064.32
249,057.58%
56, TH2 .65
9,383.85
104,272.41
264,692 D4
753, B04 .02
564 ,030.5%
417,827.35
111,380.29
85,348 .26
6,329,132
500,117.98
126,053 .78
76,929.58
272,870,758
312,812.51
223,91%.76
72%,207 .06
543,501.16
122,072 .69
a75,766 .83
£2,512 Df
527,873.34
355,361.98
134 305,03
204,965.62
519,517.46
627,871.61
697,951.13
761, 26B.81
518,181.73
652 ,821_50
933,713.00
141,084 .09
141,757.88
406, 600.24
68B,143.R3
3B5, 506 .48

Pagelf 3

ACCRUED INT

2,600.53
607.7%
162.23
124 31

5.3z
728 30
183 .55
112.03
197.24
455 40
325,95

1,062.43
791.07
177 _GR
546.93

9098
768,36
517.p1
195 40
298 .20
649,21
G55 61
728,72
794,71
540,05
6R1.45
974.65
160,39
147,92

1,467, 81
717,70
371,77



cusIe

BI164FK7E
B3164FLW2
B3IL1HAFMUS
BILEAFNGS
Bi164FQG2
B3I164FQ0Q0
Bl164FTE7
B3I164FXW2
BI164F5HI
631646021
B1164GS94
A3164GTLS
A3164GU34
B3164GVD2
BilBAGV2S
B3164GX1L1
B3I1HACYWE
B3164GE96
B31RAG3IEQ
A316434W9
BILRAGEY D
B3I16AHBL]
A3164HBYS
BI164HCES
BI1G64AHFCS
B3164HFF2
83164HGNS
B3164HGTL
BILG54AHTIYT
83164AHLST
B31a4HMEZ
A3164HOBY
BIV6AHRET
B31G64HT26
B3164HWAR
83164HWHS
B3164HY38
B3164HIRA
BIL6E4HYTL
B31R4HACL

SECURITY NAME

SEA
SBA
SBA
SBA
SEA
SBA
SEA
SBA
SBA
SBA
SEA
SBA
SBA
SBA
SBA
SBA
SBA
SBA
SBA
SBh
SHA
SBA
SBA
SEA
SRA
SHA
8BA
SHA
SBA
58BA
SBA
SBA
SBA
SBA

POOL
PODL
POOL
FOOL
FOOL
POOL
POOL
FOOL
POOL
POOL
POOL
POOL
POOL
POOL
FOOL
POOL,
BOOL
PODL
POOL
POOL
POOL
POOL
POOT,
POOL
POOL:
FOOL
FOOL
FOOL,
POOL
POOL
POOTL,
FOOL
POOL

POOL
POOL
POOL
POOL
FOOL
FOOL

#s04812
#E0aB8a1

#50a871

#5nagel
#s04955
#50496%
Hs08075
#505193
§snsida
H#SNSB73
#E05941
#505955
#506007
#506023
#506031
HEDAORZ
#E06125
H#ENGE1RE
#506197
#506237
#ene287
HENRI41
#50E3I85
#50639%
HEDG4RE
#506465
#506505
#506510
#506579
#506648
#506665
#5068l
#506791
#ENRBRT
#E506967
#s06048
#507030
#507102
#507022
#507118

MARKET VALUATION REPORT FOR:

MATURTTY

ni/2s/2028
02/25/20258
ni/fz2s/z2o2s
04 /25/2025
04/25/2028
ns/25/2025
08 /25/3028
12/25/2025
nz2/as/z202e6
n5/25/2027
ns/25/20217
07/25/2021
nB/25/2027
08/25/2027
D9/25/2027
11/25/20217

i1/25/2027.

11/25/2027
12/25/2027
01/35/2028
02/25/2028
02/25/2028
08/25/2028
06/25/2028
0n7/25/2028
0R/25/2028
08/25/2028
10/25/2028
11/25/2028
12/25/2028
12/25/2028
nz/25/2029
n2/25/2n2%
na/25/2029
pB/25/2029
oo/as/an2n
ne/25/2029
in/2s5/2029
10/25/20249
01/25/2030

OFFICE OF THE STATE TREASURER

0_750000
0.875000
0_B75000
0-A75000
0.875000
0. A75000
0.RA75000
0. B75000
0.875000
0.550000
0.550000
0_550000
0_550000
0, 550000
0.553000
0.350000
8_550000
0.550000
0.550000
0_S50000
0.550000
0,550000
0_550000
0. 550000
0.550000
0_550000
0.550000
0.580000
0_550000
0.550000
0.550000
0_550000
0.550000
0.550000
0550000
0.550000
0. 550000
0_550000
0_550000
0.550000

PAR VALUE

1,670,322.03
161,203.73
2,153,090.23
224,373.64
754,754 .36
141, 05004
553,658.38
322,607.33
246,254 56
218,187 74
196,620.21
690,832.46
1,706, 445,78
B70,450.59
35,E41 .48
1,181,168 46
565, 082.75
1,170,315.15
744,333 .21
1,030,499,50
32,997.,30
1,067,757 92
1,198,089 31
1,333,291.68
586,332 34
504,544, 50
2B2,737.80
170,439 ,22
1,355,968,90
743,613.56
2,221,410.47
2,871,292 36
272,315.05
1,228,506 .40
2,209,954 47
2,758,592 .72
8,122,966 .92
6,931,828 37
5,074,380, 06
7,252,052.10

n&/36/2014

BOOX VALUE
1,670,322,03
761,203.73
2,153,090.23
B24,373 .64
154,754 _ 34
141,050, 04
553,658, 38
122,607.33
246,254_56
218,187.74
196,620,221
K90,832 .46
1,706, 446,78
B70,450,.59
35,641.48
1,181,168.46
65, 082.75
1,170,315,15
744,333 .21
1,030,499 50
3Z,997.30
1,067,757-92
1,198,088, 31
1,333,291.68
586,332.34
504,544, 90
282,737_80
170,438_22
1,355,968, 90
743,613 .5R
2,221,410.47
2,871,292.36
272,315.05
1,298,506.40
2,289,954.47
2,758 ,592.72
8,122,966.92
6,931,828,17
5,074,380.068
7.,252,052.1b

1,0022600000
1.0055900000
1.0055800000
1.0055900000
10055300000
1.0063300000
1 0064800000
1. 0066500000
10087200000
0, 8%BR100000
0. 9588000000
0,8928700000
0,9986100000
0,9986100000
0.9985400000
0, 5284100000
0.9984000000
0. 8384000000
0.9983400000
0.9382700000
0.9982000000
0.9982000000
0.9379300000
0.3373100000
0.997R500000
0.9377700D00
0.9377000000
0.9976400000
0.9375500000
0.9975000000
0.9974300000
0.8973300000
0.9973500000
0.9371900000
0.9968700000
0,9968000000
0.9968200000
0.9267200000
0.99657400000
0.9865000000

SOURCE

CITTBANE
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITTIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANR
CITIBANE
CITIBANE
CITIBANK
CTTIBANK
CITIBANK
CITIBANK
CITTBANE
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIRANK
CITIBARK
CTTIBANK
CITIBANK

FAIR VALUE

1,674,096.95
765,458 86
2,165, 12600
628, 901,03
758,973 .44
141,942.89
557,246.09
324,752,67
247,909 38
217,928,10
196, 384,27
584,913 55
1,704,074.82
869,240, 66
35,569.44
1,179,290.40
664,018 ,E2
1,168,402 65
743,097,562
1,028,716,.74
32,937,920
1,065,835 96
1,185,681, 18
1,330,505.10
585, 071.73
503,419, 76
282,087.50
170,036 98
1,352, 646.74
741,754,513
2,215,834.73
2,882,626.01
271,593.42
1,224,857.60
2,282,786.91
2,748, Te5 .22
B,097,135.89
6,909,091.97
5,057,837.58
7,226,669.92

Pagelf 3

ACCRHED INT
2,087 .90
1,110.09
3,139,982
1,202,231
1,.100_68

205.70
BOT .42
470 47
359.12
200.01
1B0D.24
633.26
1,564,324
97, 81
32.67
1,082.74
£08. 66
1,072,379
682.31
944 62
0. 25
974.78
1,098, 25
1,222.18
537,47
42,50
25918
155.24
1,242.97
fB1.65
2,026.29
2,632.02
249 .62
1,180.30
2,089.12
2.528.71
7,446.08
65,354.14
4,651.52
6,647.71



cusIp
B3I1G4HETS
#3164H5X4
BI164TAG1
83164JA09
RI164JAB9
A316a7847
H3164T007
R3164J061
B3I164TEEZ
B3164JEST
83164TGN0
231641667
BILEATHAER
B1164JKLO
83164TMW1
831164TNE2
431 E4TRUS
BI164TPFT
B3164TPWO
831647058
#3164IMLT
#3164T0V)
A3164TRWE
BI164J801
831647520
B3164TZY
B316AIWER
83164TWUG
B3164TXET
B316402A3
831647725
831E432Y0
A3164I5T1
811641516
8311643765
B31164KAES
83164KBIL
431164KD42
83164KERD
A3164KFNS

SECURITY

SBA
SBA
S5RA
SBA
SBA
SBA
SEA
SBA
SBA
SBA
SBA
SBA
SBA
SBA

BOOL
POOL
POOL,
POOL
POOL
POOL
FOOL
POOL
POOL
POOL
FOOL
POOL
PODL
POOL
FOOL
POOL
POOL
POOL.
POOL
FODL
BOOL
POOL
POOL
POOL
POOL
FOOL,
FOOL
POOL
POOL
POOL
POOL
PODL
PonL
POOL
POOL
POOL
POOL
POOL

#EN7149
#507162
Hap7207
#507215
#507231
#sn7254
fts07279
#507292
#507333
#507345
#507405
#507421
#507485
#507498
#507573
#E075RY
#507507
#5076522
#507637
#507665
#5075863
#507668
#507701
#507715
H507736
B507768
#507842
HEOTRS9
#EO78 74
#507969
#507961
#508015
H#508048
KEO80S]T
#508095
#508110
#508141
#508223
#508244
#508273

OFFICE OF THE STATE TREASURER

MARKET VALUATIDN REPORT FOR: 0&6/30/2014

MATURTTY

n1/25/2030
03/25/2030
03a/25/2030
02/25/2030
05/25/2030
ns/25/2030
05/25/2030
08 /25/2030
n6/25/2030
07/25/2030
ou/25/2030
na/25/2030
09/25/2030
10/25/2030
01/25/2031
B1/25/2031
02/25/2031
02/25/2031
03/25/2031
0n3/z25/2031
na/25/2031
ga/25/2031
0s/25/2031
05/25/2031
06/25/2031
n7/25/2031
na/25/2011
na/25/203)
10/25/2031
n1/25/2032

01/25/2022

n2/25/2032
0a/25/2032
na/2s/2032
05/25/2032
07/25/2032
NB/25/2032
0g/25/2032
11/25/2032
12/25/2032

D.550000
0.550000
0.580000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.520000
0.575000
0.575000
0.575000
0_550000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
D.575000
0._575000
0.875000
0.575000
0.575000
0.575000
D.575000
0.575000
0.575000
0.575000
D.6O0OGOO
o.s0DODO

PAR VALUE

4,877,164.55
2,933,80L_72
3,391,591.36
4,55%,987.39
3,334,387.99
7.085,359:.28
2.876,268._84
3,578,746.74
5,886,190.58
4,201,787.38
4.924,520-21
1,765,285.19
3, 730 00 AT
3,147,326.38
5,738,519.70
6,330,147.12
5.,520,545-79
3.262,760.77
5,711,538.51
5,9821,284.52
B,D6D,169.75
4,223,381.57
3yNEL, 227 .96
2,353,927.0%
2,696,817.87
2,625,170.56
3;213,352.22
8,273,985.71
2,539,647.64
13,999,683.41
5,565,129.10
4,283 ST 5T
1,576,792.28
5,638,351 .58
6,546,538.93
3,463,3c2.08
3,877,540.48
5,959,830.00
3,585,907.54
3,066,214.04

BOOK. VALUE

4,877,164 55
2,933,807.72
3,381,591.36
4,654,987 33
3,114,387.99
7,085,359 28
2,876,268.84
3,578,746, 74
5,866,190 58
4,201,787.98
4,924,520.21
1,765,285.19
3,731,007.17
3,147,326.35
5,738,519.70
6,330,147.12
5,520,545.79
3,262,760.77
5,711,538.53
5,921,284.52
8,060,169 .75
4,223,381.57
3,051,227.98
2,353,927.0
2,686,817 87
2,625,170.56
3,213,352.22
8,273,985 .71
2,539,647.64
13,999,683.41
5,566,129.10
4,233,911 47
L,576,792.28
5,638,351,58
6,546,536 .93
3,463,362.08
3,B77,640.48
5,959,830.00
3,585,907.54
1,066,214 .04

02954700000
0.9954000000
0.2963200000
0,2963400000
0.%5961500000
0-2961500000
0.9951500000
0.92960400000
0.2960600000
0.395%200000
0.9959100000

0.2957800000

0.9958100000
0.92573300000
0.9254600000
0.2955000000
0.9954500000
0.9263700000
03983600000
D.2363RD0000
0.9954400000
0.3263200000

0.9963400000

0 _9963500000
0.92983300000
0.9963100000
0.996290000D
0.,5%962800000
0_95862&600000
0.9262300000
0.9982500000
0.23R2300000
0.9862100000
0.92961700000
0.9961300000
0_9261700000
0.9961600000
0.9961300000
0.9972100000
0.3972000000

SOURCE

CITIBEANK
CITTRANK
CITIRANK
CITIBAIK
CITIBANK
CTTIBANK
CITIEANK
CITIRAIK
CITIRANK
CITIBANK
CTTIRANY
CITIBANK
CITTRANK
CITIBANYK
CITTRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANX
CITTEANK
CITTIRANK
CITIRANK
CITIBANK
CITIRANK
CITTRANK
CTITIBANK
CITIBANK
CITIBANK
CITIBANK
CTTIRANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CTTIBANIK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

FAIR VALUE

4,B59,948.15
2,923,240.02
3,379,110.30
4,637,850.14
3,102,387.60
7,028,196.15
2,865,195.20
3,564,574 80
5,84¢3,077.79
4,154,938 _B1
4,902,378.92
1.757,853.34
3,715,374.25
3,133,PA87.27
5,712,466.82
6,301,661.46
5,4%95,4827.31
3,280,916.95
5,680,748 _53
5,889 7311._04
B,023,415.38
4,207,839.53
3,040,060.42
2,345,335 18
2,.676,957.25
2,615,483.68
3,201,430.68
B,243,206_ 48
2,530,149.36
13,246,904 60
5,545,256.12
4,217,949.62
1,570,816.24
5,616,756.69
6,521,539 .62
a,450,097.40
3,8p2,750.34
5,926,825, 06
1,575,902.85
3,057,628 64

Paged &

ACCRUED INT
4,870.73
2,688 32
1,108 95
4,267 07
2,854.86
£,487 .41
2,636 58
3,280.52
5,377 .34
1,851 .64
4,514,14
1,618,.18
a,420.08
2,88%.05
5,260,321
5, 802.63
5,060_50
3,126, 81
5,473_5A
5,674.56
7,388B.49
4,047 431
z,924.0%
2,255.85
2.574_87
2,515,179
2,079.486
7,929,228
2,433.83

13,416.36
5,334.21
4,057.50
1,511.09
§,403.42
6,273.77
2,219.06
3,716.07
5.711.50
3,5B5.51
3,066.21



Cusie

83164 KGMO
B31G64KHBS
B3lBaKawa
BI1AAKNMI
83164KPVE
BILGAKS3B
B316GAKUGE
B3164KVKS
BI164KWNG
R3164KX81
BI164KZF3
83164KeQl
B3164LAGE
A3164LCES
B83164LEAS
A316ALFIS
AI184LICE
A31641EK1
HI164LLOZ2 SHA
B31654LMB1
B3164LNVD
B3164LPT2
BALG4LRFO
B3164LSF9

Book Value:
ALE :

Book + AIE:

SECURITY

MAME

#5081304
CELERLE
#508377
#50B436
#508536
#508638
#sn8e681
#508778
H5nRI53
#50R8D3
HSUHAGZ
FOOL H508978
POOL #509007
PODL #509069
PODL #509129
FOOL #509169
POOL #50325%
FODL #509202
POOL, #509335
POOL #509383
POOL #509404
POOL #509434
POOL #509486
PODL #509518

POOL

EB4, /24,318,
6,906

594,701,224,

FR
FR
FR
FR

FR
FR
FR
FR
FR
FR
FR
FR

FR

FR
R
FR

57
72
25

OFFICE OF THE STATE TEEASURER

MARKET VALUATION REPORT FOR: 06/30/2014

03/25/2033
03/25/2033
04/25/2033
07/25/2033
ne/25/2033
01/25/2034
06/25/2034
og/25/203a
ii/25/203a
03/25/2035
02/25/2025
n1/25/2036
03/25/2036
05/25/2036
08/25/2038
G1/25/32037
01/25/2037
02/25/2037
10/25/2037
06/25/2038
n8/25/2038
11/25/2038
04/25/2039
06/25/20382

0RO - SBA PODL

0.650R000
o.&e00000
0.625000
0.625000
0.&75000
1:.375000
1.250000
1.000000
0.875000
0.850000
0.750000
0.525000
0.525000
0.525000
0.500000
0.500000
0.50000D
0.525000
0250000
0.275000
0.350000
0.,400000
0.400000
0.400000

144

4,783, 237.82
5,850,015.57
T,479,387.46
9,638,848.69
9,296,145 _44
8,116,963 .08
6,960,500.35
7,738,034.00
5,997 ;897 .56
9,593,012.92
8,704 B56.01
15,868,294, 00
9,887,857.32
11,437,055 R85
11,355,937.60
10,235, 029.61
13,720,626-14
10,370,417.49
14,246,793.21
26,557,911.36
45,251,257.23
17,6804,275.08
26,494,947 .83
24.,860.577.00

584,694,318 .57

BOOK VALUE
4,793,237.82
5,850, 015.57
7,479,387.46
9,638,846 9
§,296,145 .44
8,136,963 .08
6, 960,500,385
7,738,034.00
5,997,897 .56
9,593,012.92
B,704,656.01

15, B68,294 .00
9,B87,857.32

11,437,055 85

11,355,937.60

10,235,029.61

13,720,626 14

10,370,417.49

14,246,793.21
26,557,911.34
45,251,257.33
17,604,275.05

26,494 947 B9

24,B60,577.00

584,594,318.57

PRICE
0.5972000000
0. 9971200000
0.9983200000
0. 9983400000
1.0007300000
1.0380000000
1.0328200000
1.0153300000
1.0114100000
1.0101800000
1-0049400000
0.8930300000
0.9930300000
0.9230000000
D.9916100000
09915500000
08915200000
0.9923000000
0.9767600000
0.9779700000
N.9823BN0000
D.9852800000
0. 9852000000
1.0000000000

SOURCE

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITTBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITTBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK

FAIER VALUE
4.779,B16.75
5,833,577.03
7.466,822.09
9,622,848.20
9,302,745.70
B,4456,167.568
7,188,047.25
7,862,300.88
6,066,333.57
9,690,669.79
B,747,657.01
15,757,691.99

9,818,93B8.95
11,356,996.46
11,260,661.28
10,3148,543.61
13,604,275.23
10,296,787 .53
13,915,697.74
25,972,840,.57
44,453 9230 23
17,345,140.12
26,.102,B822,686
24 .960,.577.00

581,690,333 88

Paged ®

ACCRUED INT

4,793 24
5,B5D.02
7.791.032
10,040.47
10,458, 16
18,647.21
14,501 .25
12,895, 72
B8,746.83
13,580,160
1Q,BE0_ A2
12,884 .76
8,651 8B
10,007.42
9,463 28
B,529.19
11,433 .86
$,074.12
5,936.1¢6
12,172.38
26,396.57
11,735 18
17,663.30
16.573.72

535,166.27


http:Tli�/'.SIJR.SR

cusIP SECURITY NAME

3132406F2 FMMA (MO SER
31386LUK4 FNMA CMO SER
31396XWES FNMA CMO SER

Hook Value: 121,439,
ATIP -
Book + AIP: 131,439,

2005-92 CLAS
2006-105 CLA
2007-93 CLAS

058
884.11
0.00
aH4.11

OFFICE QF 'THE STATE TREASURER

MARXET VALUATION REFORT FOR: 06/10/2014

09/25/2035
09/25/2036
08/25/2037

FNMA CMO

5.214000
A.000000
6.000000

3

333,159,000.00
377,000, 000.00
398,330,000, 00

1.108.489,000.00

44,734 ,554,92
30,799,497.56
45,905,831.63

121,439;884.11

CORRENT VALUE

44,734,554,92
30,799.497.56
45,905,831 .63

PRICE

1.0622450000
1.0680240000
1.0861420000

VAL ACCRUED
5.2349%
6.0000%
6_00N0%

SOURCE

CITIBANK
CITIBANK
CITIBANK

47,519,057.29
32,894,602.58
49,860,251.78

130,273,911.65

cagef 7

135,150.77
153,987.49
229,528.16

578,677 ,42



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FDR: 08/30/2014 Dag=ff B
cusID SECURTTY NAME MATURLITY RATE PAR VALUE BOOK VALDE FRICE VAL ACCRUED SOURCE FATR VALUE ACCRUED TNT
A1359MHRBS FNMA DER 03/15/2015 5.000000 200,000,000_00 215,700,786 .68 1. D7R0100000 0.D01a72222 CITIBANK 215,602,000.00 2,944 4944 ap
I13SGOXPY FNMA DEB 07/05/2016 0375000 50, 000, 00000 49,884,137.93 0.9952%00000 0.00183333 CITIBANK 49,764,500.00 a1, 666,65

012 - FNMA DEB 2 250, 000,000.00 265,584,824 61 25%5,366,500.00 3,03k, 131.05
Book value: 265,584,924, /1
nIP E 52,083,133

Book + ATE: 265,637,007 .94



OFFICE OF THE STATE TREASURER

MARKET VALUATION REFORT F2R: 06/30/2014 Pagef 9

CUSIF SECURITY NAME MATURITY RATE PAR VALUE BODK VALDE PRICE VAL ACCRUED SOQURCE FAIR VALUE ACCRUED INT
2130A0NSS FHLB DER nr/ir/2014 p.1n0000 250,000,000_ 00D 250, 000,000.00 1.0000100000 0.p0RagE5e CITIBARK 250,002, 500.00 113 ,890.00
I1I0ANDBM1 FHLB DEB 11/12/2014 0, 125000 100,000,000,00 25,986,260.76 1.0000900000 0.00017014 CITIBANK 100,009, 000.00 17,014_00
3130A0HE3 FHLEB DER 12/19/2014 0.125000 50,000,000.00 A%, 986 ,564.29 1.0000900000 7.00R004187 CITIBANKE 50,004,500.00 2.0B3.50
A130A0MB0 FHLE DEB 01/15/2015 o.1ivoonn 110, 000, 000,00 100G, 000, 000. 00 0.99996800000 0.PODTRIRS CITIBANK 99,936, 000.00 78,389.00
3130A25TY9 FHLE DERB n2/27/201% 0.090000 150,000,000,00 14%,982,910,92 0.9995700000 0.0ODORSN0 CITIBANY 148,935,500_00 12,750.00
3130A1DM7 FHLB DEB 0a/iz2/201s8 0.150000 50,000,000.00 48,9595,813.19 0.9599100000 0.n0p4asppn  CITIBANK 48, ,995,500.00 22,500.00
3130A27D2 FHLE DEB ne/fozr/2015 0.125000 180,000,000 00 149,248 ,571._135 0:9953300000 0.0obi1o0Es CITIBANK 149,899, 500.00 15,103 50
3130AZFTE FHLE DEB ns/19/201s 0.125000 100,000,000 ,.00 99,92569,052.06 0.9924400000 0.00004167 CITIBANK 48 944 000.00 4,167.00
3130A2G83 FHLB DER 06/25/2015 p.i7coon 100,000, 000,00 i00,000,000.00 0.9537100000 N.00DD2B3I3  CITIRANK 9%,971,.000.00 2,833.00
3130A2DR9 FHLE DEB na/an/201s 0. 140000 100,000,000_.00 99,990,011.60 0.9391400000 R.00000389 CITIBANK 95,9214, 000.00 389.00
313DAZGKA FHLH DER 06/30/2015 B.170000 100, 000,000.00 95,938 902, 94 0.9994400000 0. 00005134 CITIBANK 99,944 000.00 5,194.00
3130A1735 FHLE DEB 11/23/2018 0.220000 50, 000,000.00 45,988,387 .948 0.9582700000 £.6000232232 CITIBANK 49,913, 500. 00 i1,611.00
313082405 FHLE DER 12/1B/201% H.230000 160,000,000_00 99, 985,374.78 0,9985100000 0.00008306 CITIBANK 99,861, 000.00 B.,306.00
313275RN9 FHLB DER 03/11/2016 1.000000 100,000,000, 00 101,004,898 .56 1.0086900000 0.00305556 CITIBANK 100,8692,000._00 305,556.00
023 - FHLE DES 1a 1,500,000,00,00 1,500,B37,74R.43 1,500,259, 000.00 538, 786.00
Book Value: 1,500,837, 748.43
AIP : 16,694 .44
Book + AIP: 1,500,854,447.87


http:599,786.00
http:305,556.00
http:11,611.00
http:2?.,500.00
http:1:!,750.00
http:11,0H.OO
http:113,!190.00
http:99,911,000.00
http:119,899,500.00
http:99,996,000.00
http:004,500.00
http:250,002,500.00
http:500,854,44<.97
http:16,694.41
http:1,500,837,74E.4J
http:1,500,837,718.13
http:l,500,000,000.00
http:3lJOAl7.35
http:100,000,000.00
http:50,000,000.00
http:150,000,000.00
http:100,000,000.00
http:100,000,000.00
http:9,986,5~4.29
http:99,986,260.76
http:100,000,000.00

SECURITY NAME

F13ITEACYI FHLMC DER
A137EADAY FHLMC DER

150,342,395.33

150,342,395.31

OFFICE OF THE STATE TREASURER
MARKET VALUATION REPORT FOR: 06/30/2014
MATURITY RATE PAR VALUE BOOK VALUE PRICE VAL ACCRUED

11/25/2014 0.7500D0 100,000,000.00 lop,210,537._80 1.0026100000 0.00p75000
12/28/2014 0, 625000 50,000, 000.00 50, 131,857,532 1,0024700000 0.,00003472

007 - FHLMC DEB 2 150,000,000.00 150,342, 385.33

100,261, 000.00
50,123,500 .00

150,384,500.00

Pageff 10

ACCRUED INT
75, 00000
1,735_00

76,736.00



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR; 06/30/2014

CUSTE SECURITY NAME MATURTITY RATE PAR VALUE
I133IEDGRZ FFCH DER DE/04/2015  0.190000 25,000, 000,00
UNE - FFCH DERB 1 25, 000,000 00

Aook Value:
AR 3
Book +« AITE:

25,000,000.00
0.o0
25,000, 000,00

BOOE VALUE

25,000,000.00

PRICE

0.8985000000

VAL ACCRUED SOURCE FAIR VALUE

0.00N14250 CITIBANK 24,987,500.00

24,987,500.00

Page# 11

ACCRUED INT

3,582 .50



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 0D6/30/2014 Page# 12
cusIp SECURTTY NAME MATURITY RATE FAR VALUE BOOKE VALUE PRICE SOURCE FATR VALUE
I13IRSYDA PHLE DN 07/01/2018  0.000000 150,000,000, 00 149,896, 75001 1.0000000000 CITIBANK 150, 000, 000, 00
313385YV2 FHLE DN 07/02/2014  0.000000 100, 000, 000.00 9%,9a2, 562,50 1.0000000000 CTTIBANK 100,000,000 .00
113385703 FHLE DN 07/09/2014  D.0DODOND 225, 000,000.00 224,9086,267.37 0.9999900000 CITIBANK 224,927,750.00
31338529 FHLE DN 07/11/2014  0.000000 s0,000,000,00 49,995,944 44 0,9995300000 CITIBANK 49,999, 500,00
3133852ZH2 FHLE DN 07/14/2014  0.000000 100,000,000, 00 99,9496, 666. 66 0.8859500000 CITIBANK 85,593, 000,00
1133852K5 FHLR DN 07/16/2014  0.000000 100,000,000, 00 95,992,250, 00 0.9999900000 CITIRANK 99,898 00000
313385203 FHLE DO 07/25/2014  0.000000 100,000,000, 00 99,989,381 94 0,9939800000 CITTBANK 99,998, 000, 00
3133ASEZ2 FHLE DN 07/30/2014  0.000000 100, 000, 000, 00 99,987,361.12 0.9999800000 CITIBANK §9,998,000.00
113385A30 FHLE DN n8/01/2014  0.0000DD 100,000,000 . 00 95,393,277 78 0.9993700000 CITIBANK 90,007, 000,00
113385869 FHLE DN ne/0s/2014  0.0000D0DO 100, 000,000.00 99,982,291.66 0.9999300000 CITIBANE 99,983, 000,00
113385682 FHLE DN 0g/23/201a 0. 000000 20,000,000.00 19,996,569, 44 0.9995100000 CITIEANK 19,998, 20000

031 - FHLE DN 11 1,145,000,000.00 1,144,903,322, 92 1,144,979,450.00
Book Value: 1,144,909,322,92

ATP : 0,00
Book + ALP: 1,laa,s09,332, 82



CUs1E SECURITY MAME

45905UNJS TBRD DER
45950VCPS IFC DEB

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATURITY RATE

0B/24/2015  0_37%5000
11/15/2016 D.625000

110 - SUFRANAT'L DEB 2

Book Value: 149,917,125 22

ATP ]

(.00

Book 4 AIP: 149,917, 129 .23

PAR VALDE

100,000,000.00
50,000, 000.00

150.000,000.00

BOORK VALUE

99,982,862.80
45,934,266.42

149,817,129.22

1.0016400000
0.9975100000

VAL ACCRUED

0.00132292
0.00079861

CLTIBANK
CITIBANK

FATR VALUE

lagv,164,000.00
49 875, 500 00

150,039,500, 00

Pageft 13

' ACCRUED INT

132,292.00
29,930.50

172,222.50



CUSTE SECURITY NAME

313396AB9 FHLMC DN
313396601 FHLMC DN

OFFICE OF THE STATE TREARSURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATURITY RATE PAR VALUE BOOK VALUE
n1/02/2015 0.noonno 400, 000, 0C0. 00 399,823,333 .34
0s/27/2015 0.000000 100,000,000.00 99,876,138.88
048 - FHLMC DN 2 500, 000,000-00 4599,699,472.22

Book Value: 499,693,472.22
ATP ] 0_nn
Book + RIE: 499,699,472.22

FRICE
17.9995200000
7, 9989900000

SOURCE

CTTIBANK
CITIBANK

Fagel 14

FAIR VALUE
3159,836,000.00
59,.892,000-00

49%,735,000.00



cosIp

459053Y02
A59053%T4
459053HA0
1459053055
458052AR2

Book Value:

ALP

Rook + ATE:

SECURITY NAME
IBRD DN
IRRD DN
IBRRD DN
I8RD DN
TERD DN

108
1,09%,562,250.00
5 0.00
1,099,5682,250, 00

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATURITY

n7/01/2014
07/24/2014
10/01/2014
12/01/2014
oL/o2/z01s

18RO DN

RATE
0.000000
0.000000
o.popopn
0.000000
n.adoong

5

PAR VALUE

400,000, QUL .00
200,000, 00000
200,000,000 .00
100,000,000.00
200,000,000 00

i.10¢,000,000.00

BODK VALUE

39%,827,722.24
192,897, B83 .88
198,957,611.10
99,567,216.66
18%,911,111.12

1.099,562,250,00

1.0000000000
0.9993R00000
0.9288700000
0.9997000000
0.9995300000

SOURCE

CITIBANE

‘CITIBANK

CITIEANK
CITIBANEK
CITIBANK

Page# 15

FATR VALUE

100, 000, 000, 00
199,996, 000.00
199,574, 000.00
98,270,000.00
199, 918,000.00

1,099,888, 000,00


http:l,09<J,95~,oou.oo
http:J9!,1,9l8,000.0l
http:199,911,111.12
http:96'1,916.66
http:199,974,1)00.00
http:199,957,611.10

CHSIF

06052W502 BOFA
06052WeH1 BOFA
06052W7L1 BOFA
06053HDD4 BOFA
0g053HBYOD BOFA
06053HDAD BOFA

Book Value:
ATE i
Book » AIP:

SECURITY MAME

500,000,000.00
0.0on
R0, 000,000, 00

DFFICE OF THE STATE TREASURER

MARKET VALUATION REFORT FOR: 06/30/2014

MATURITY

n7/01/2014
07/01/2014a
vs/01/2014
na/26/2014
10/01/2014
in/oi/2014

06

1SSUED

02/20/2014
03/06/2014
0a/10/2014
06/26/2014
06/03/2014
06/24/2014

BANK NOTE

0.22000

0.20000

0.15000
0.132000
0.20000
0.20000

]

PAR VALUE
100, 000, 000, 00
100,000, 000,00
100,000,000, 00
100,000,000, 00
100, 000, 000,00
100,000,000, 00

£00, 000,000, 00

BODK VALUE
100,000, 00000
100,000,000.00
100,000,000.00
Lan, poo, 000.00
i60,000,000.00
100,000, 00000

OO, D00, DOD.DO

INDEX RATE
0.1400
0,1400
0.2000
0.25D0
n.3onq
0.2000

l._0oonoponnn
1,0000000000
0.2929568930
0, 999H550716
0.9997445211
0,9997445104

BOFA/ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA /ML

FAIR VALUE
io0,000,000,.00
iga0,000, 000 00

99, 995,689,230
99, 985,507,186
89,974,452.11
99,974,451.09

599,930,109.81

Pagelt 16

ACCRURD TNT
801, 055 56
65, 000_00
34,166 &7

2,638,488
15,555 86
3,888 B9

20%,.305.87


http:3,81J8.89
http:fiOO,OOO,OOO.OO
http:100,000,000.00
http:000,000.00
http:100,000,000.00

CusIpe

UE4A26GECT
S05262LYD
2497 PAEMS
064260DK2
IN5269MY9
0642EGEDS
N65426GDF]
173040TD2
HOS269NE2
SN5269NGT
5497PRARG
17304USKT
173040VF4
173040530
90526 INMI
2497P64PO
1730405TH
1A144RUHS
16144R0OT0
173040VW7
17304a0wel
S333VNNG
SU333VPROD
16144RUDY
90333VNRT
DRA26GEHG
2033IVNES
249RBE4NS
S4388EAP0O

Book Value:

AlP

Hook + ALP:

SECURITY NAME

BOWEST €D
UNIONBANK CD
WELLS FGO D
BOWEST CD
UNTONBANK €D
BOWEST D
BOWEST CD
CITIBANE CD
UNIONBANE CD
UNTONBANK (D
WELLS FGO CD
CITIRANE €D
CITIBANE CD
CITIBANE CD
UNIONBANK CD
WELLS FGO CD
CITIBANK CD
CHASE USA €D
CHASE USA €D
CITIBANK €D
CITIBANK CD
05 BANE CD
US BANK CD
CHASE USA CD
{is BANK CD
BOWEST €D

S BANK CD
WELLS FGO CD
WELLS FGO CD

31,450,000,000. 00

3,450,000, 000.00

OFFICE OF THE STATE TRERSURER

MARKET VALUATION REPORT FUR: 08/30/2014

MATURTTY

07/01/2014
a7/o1/2014a
o7/01/2014
a7/12/2014
67/14/2014
07/16/2014
07/17/2014
0B/01/2014
ue/01/2014
08/01/2014
ng/or/2o1a
na/27/2014
NB/27/2014
ns/29/2014
08/29/2014
08/29/2014
09/02/2014
09/26/2014
09/26/20142
10/01/2014
in/p1/2014
i0/01 /2014
10/01/201a
10/25/2014
10/29/2014
12/01/2019
12/01/201a
06/01/2018
ne/n1/anis

o2 -

1SSUED
na/23fanta
pa/09/2014
nD4a/n3/2014
pa/14/2014
nD6/02/2014
pDa/3n/zo14
01/15/2014
n4/25/2014
ns/17/2014
nE/13/2014
02/25/2014
n3/26/2014
05/23/2014
03/25/2014
06/30/2014
0z2/20/2014
pa/za/2014
12/30/2013
12/31/2013
NE/16/2014
06/26/2014
na/03/2014
05/28/2014
04/25/2014
04a/30/2014
n5/29/2014
na/30/2n14
06/16/2014
D6/13/2014

G0 DOMESTIC

p.1zo00
0. 14000
0.14000
0.16000
0.06000
0.16p000
0.,20000
0.15000
D.10000
LR R L s 0]
0.20000
0.20000
017000
0.20000
0.11000
0.21000
020000
0.30000
0.300600
0. 18000
0.17000
D.10000
0,10000
0.20000
N.11000
0.37000
0.13000
n_25000
9.25000

29

PAR VALDE

160,000,000, 00
100,000, 00000
200,000, 000,00
100, 000,000.00
100,000, 000.00
100,000,000.00
100,.000,000.00
100,000,000 00
100,000, 000.00
100,000,000.00
100,000, 000,00
100,000, 00000
100, 000,000.00
100,000,000 00
150,000, 00000
200, 600, 000.00
100, 000, 00000
100,000,000.00
200,000, 000.00
100,000, 000,00
100, 000, 000,00
100, 000,000.00
100,000, 000.00
100,000,000.00
200,000, 00000
100, 000, 000.00
200,000, 000.00
100, 000, 00000
100,000, 000.00

3,450,000, 000.00

BOOK VALUE

100,000,000.00
100,000, 000,00
200,000, 000.00
100,000, 000.00
100,000, 00D.00
100,000, 00000
100,060, 000.00
100,000,000.00
100,000, 000.00
100,000,000.00
106, 000,000.00
160,000, 00000
100,000,000.00
100,000,000 00
150, 000,000.00
200,000,000.00
ino, 000, 000.00
100,000, 00D, DO
200,000, 000.00
100,000, 000.00
100,000, 000.00

100, 000,000.00

100,000, 000.00
100,000, 000.00
200,000, 000.00
100,000, 000.00
200,000, 000.00
100,000, 000.00
100,000, 000,00

3,450,000,000.00

0.2000
0.2000
0.2000
0.2000
0.2000
0.2500
0.2500
0.2500
0.3000
0,3000
0.3000
0.3000
0.3400
0.2400
0.3700
0.370D
0.6400
0.6400

i.ponooocofo
L. 0000000000
1.0000000000
1 0000072043
0.9895711101
1.00000B3168
1.0000266073
0.9999855102
0.3399312R970
Q,5993%138980
0.999999R7825
0.9599998284
0.9999524587
0.9939998216
0.9998525473
1.0000161331
0.9299123075
1.0001198396
1.0001198448
0.8996935108
0.5985680142
0.59%4590310
0.9%94892081
0.9995334402
0.95992339868
0.9995934875
0.998981%2499
0.9963917024
0.9963915780

SOURCE

BOFA/ML
BOFA /ML
BOFA /ML,
BOFA /ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML,
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA /ML,
BOFA /ML
BOFA /ML
ROFA /ML
BOFA/ML
BOFA/ML
BOEA/MI,
BOFA /ML
BOFA /ML
BOFA/MI,
BOFA/ ML,
BOFA/MI
BOFA /ML
BOFA/ML
BOFA /ML

FAIR VALUE

100,000, 000. 00
100,000, 000. DO
200,000,000.00
100,000, 720.43
99,597,111.01
100,000,831.68
100, 002,660,731
99,996,551 .02
99,901,1389.70
99,991,389 .80
99,999 88795
29,999,982, 94
89,895,245 67
99,4999,882.16
143,977,542.10
200,003,226, 62
99,991,230,75
100,011, 283, 95
200,023,968, 92
99,969,351 .08
99,966,801 .42
99,948, 409.10
99,948,920, 81
99,953,344 02
199, 846,797-36
99,999,'946. 75
199,796,249,98
98, 639,170.24
99,639,157,90

3,448,892,794.10

Page# 17

ARCCRUED INT
23, 000,00
32,277.78
65,222.23
34,666.67

4,833.33
27,555.56
82,777.78
29,7717.78

3,888.89

3,333.23
70,000.00
53,BBB.R%
18,416 .67
54,444 44

458 .33
152,833,233
52,77%7.78
152,500.00
303,333.33

7.,500.00

2,363 .11
24,722.22

9,4%49.4%
37,22z2.22
37,888.0%
33,916.87
44, 777 .78
10,416_67
12,500.00

1.,400,736.11



cusie
06366BPCR
Ue36EBWRL
N63IGRBXMT
DE4ATTHGHS
DE5IBHILS
06538HIYT
13606Y6A9
BESEBEALQD
65602MBEA
65602MC61
BI0NS1HXUS
RE562U4E2
8656207D8
BEISBCTGI
89112T4V3
65558ETR1
BE562UTMS
S058BLRDO
05252WGXS
D6E3IEERPHT
06366REZRA
DEA1THIPZ
D6538HNK2
06538HPRE
63253TWX2
6555AEH3S
83051HYC4
B6958CTL2
89112T6YS
B9112UGS54
891120HN4
8311217F5
BOBBBLYFET
6555BEK23
H635BCTMO
BEISHBDAER
13606Y¥4CT
21685VRZ1
AE55BEH22
A5325BN91

SECURITY NAME

MONTREAL YCD
MONTREAL YCD
MONTREAL YCD
SCOTIA YOR
TORKYO-MIT X¥CD
TOKYO-MIT YCD
CTBC YOO
RORDERA YCD
NORINCHUK YCD
NORTINCHUK YCD
SE BANKEN YCD
SUMITOMO YCD
SUMITOMO YCD
SVENSKA YCD
TORONTO YCD
NORDEA ¥YCD
SUMITOMO YOD
MIZUHO YCD
ANZ YCD
MONTREAL YCD
MONTREAL YCD
SCOTIA YCD
TOEYO-MIT ¥CD
TOKYQ-MIT YCD
NAT AUEB ¥YCD
NORDEA YCD

SE BANKEN YCD
SVENSKA ¥CD
TORONTO ¥CD
TORONTO YCD
TORONTO YCD
TORONTO YCD
MIZUHO YCD
NORDEA YCD
SVENSEA ¥YCD
SVENSKA YCD
CIBC YCD
RABOBANE YCD
NORDEA YCD
STNDRD CH YCD

OFFICE OF THE STATE TREASURER

MARKET VALUATION REFPORT FOR: 06/30/2014

MATUORITY

07/01/2014
n7/n1/2014
n7/01/2014
n7/01/2014
n7/01/2014
07/01/2014a
07/01/2014
07/01/2014
w7/01/2014
07/01/2014
nr/01/2014
n7/o1/2014
07/01/2014
07/01/2014
n7/01/2014
07/07/2014
n7/07/2014
07/10/2014
07/14/2014
07/14/2014
07/1a/2014
n7/14/2014
07/14/2014
07/14/2014
n71/14/2014
07/1a/2014
07/14/2014
n7/1a/2014
07/14/2014
n7/1a/2014
07/14/2014
07/16/2014
07/21/2014
07/21/2014
07/21/2014
a7/21/2014
07/24/2014
07/24/2014
07/24/2014
n7/25/2014

ISSUED

nDa/n8/2014
ng/02/2014
06/na/2014
03/06/2014
05/22/2014
05/27 /2014
05/22/2012
03/06/2014
05/28/2014
06/02/2014
na/0i/2n14
05/22/2014
0R/0a/2014
04/09/2014
03/27/2014
06/13/2014
06/05/2014
03/27/2014
Di/13/2014
04/11/2014
06/17/2014
na/14/2012
n6/13/2014
ne/23/zo1a
N4/15/2014
na/11/z01a
04/14/201a
04/15/2014
n4a/1a/2014
06/05/2014
06/11/2014
04/16/2014
0R/19/2014
04/22/2014
0a/17/2014
nafz22/2014
na/faa/z2o1a
01/23/2014
nD4/15/2014
04/16/2014

0.12p00
011000
0.10000
D.13000
0.314000
0.15000
0.07000
0.16500
0_14000
0.14000
D.1G000
0.16000
D.16000
0.314000
r_15000
0.07000
0_16000
D.20000
0.18500
0.17000
0.0%000
0.14000
0.14000
0.13000
0.31000
0.15000
0.16000
0.15500
0.11000
0,2.0000
0.11000
0,31000
0.15000
0.15500
0.15000
0.15004
0,16000
0.19000
0.186000
G.16000

150,000, 000, 00
100,000,000, 00
100, 000,000,00
100,000,000,00
100,000,000, 00
100,000, D00 00
100,000, 000, 00
100,000, 000,00
100, 000,000, 00
100,000,000 D0
200,000,000 00
200,000, 000,00
100, 000, 000,00
100,000,000, 00
100, 000, 000 .00
100,000,000 00
100,000,000, 00
50,000,000.00
100,000, 000.00
200, 000, 000,00
100,000,000.00
200,000,000.00
100,000, 000.00
100, 000, D06, 00
100,000, 000.00
100,000, 000.00
200,000,000, 00
100, 000,000.00
200,000,000.00
100, 000, 000.00
50,000, 000.00
100,000, 000,00
100,000,000.00
100,000, 000.00
200,000,000, 00
1060, 000,000,460
100,000, 000.00
100, 000,000, 00
200,000, 000.00
100, 000,000,00

RODK VALDE

150, 000,000 00
100,000, 000,00
100, 000, 00000
100,000, 00000
100,000, 000,00
100, 000, 00D .00
100,000, 00000
100,000, 000.00
100,000, 00000
100, 000, D00 00
200, DOD, DOO. 0O
200,000, 00090
100,000, 000.00
100,000, 000.00
100,000, 00000
100, 000, DOD. OO
100,000, 00000
50,000,374.18
100,000, 000.00
200,000, 00000
100, D00, DUG. 00
200,000, 000. DD
100,000, 000,00
100,000, 000. 00
100,000, 000.00
100, 000, 000 00
200,000, 000 00
100,000,180.48
200,000, 000.00
100,000, 00000
50, 600, 000 .00
100,000,000 .00
100, 000, 00000
100,000, 000.00
199,999, 888,92
59,999,944 _46
100, D0O, 000 . 00
100, 000, 600. 00
200,000, 000. 00
59,099,833 .35

TINDEX RATE

0.1400
0.1400
0.1400
0.1400
0.14500
0.14e0
0.1400
0:1400
0.1400
0.1400
0,.1400
N.1400
0.1400
0.1400
0.1400
00,1400
0.1400
0.1400
0.1400
0.1400
f.1400
0.1400
0.1400
0.1400
0.1400
0.1400
0.1400
0.,1400
n.1400
0.1400
0.1400
N.3400
0.1400
0.1400
01400
0,1400

PRICE

1.,0000000000
l.0000000000
1.0000000000
1_0o00aonono
1.0000000000
1.0000000000
1.g008000000
1.0000000000
1.0000000000
1.6000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
0.9999883328
1.0000033306
1.0000148808
1.0000000000
1.0000108134
0.9399813426
0.9999992847
D.9999998965
0.9999963876
0.8999891553
1.000003583°
1.0000072043
1.000005338%6
0.9999891552
0.8999R55526
0.9999891641
0.9929RT74B72
1.0000055512
1.00000B3032
1.0000055208
1,.0000055324
1.0000127389
1.0000318665
1.0000127460
1,0000133006

SOURCE
BOFA/ML
BOFA /ML
ROFA /ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA/ ML,
BOEA /ML
ROFA /ML
BOFR /ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFR /ML
BOFA/ML
BOFA/ML
BOFRA /ML
ROFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA/ML

FATIR VALIIE

150,000, 000_00
160,000, 00000
100,000, 000_00
100, 000, 000.00
100,000,000-00
100, 000, B00.00
100,000, 000.00
100,060,000.00
100,000,000 00
100,000, 00000
200,000, B00.0D0
200, 000,000.00
100,000, 000.00
100,000,000.00
100,000,D00.00

a0, 908 B33 26
100,000,333.06

50,000,749 04
100,000,000.00
200,002,162 68
99,998,194, 36
199,999,996 94
54,599,699 &5
89,699 €310 76
99,699F,915.53
100, 000,359, 39
200,003,440, 86
100, 000,539.96
189,887 B31_04
09,098 555 26
48,939, 458 21
99,990, 748_72
100,000,555.12
100, 000,830,802
200,001,106.16
1060,.000,553.24
100,001,273.89
100,003, 186.65
200,002,549.20
100, 001,230.06

Page# 1%

ACCRUED INT

42,000.00
8,861,117
7,500. 00

61,750 00

15,555, 56

14,583:33
T.777.78

53,6825.00

12,833 33

11,277.78

b 2% B P G

35,556, 56

12,000.00

32,277.°78

40,000.00
3.500.00

11,555,586

26,666 .67

86,847.22

76,500.00
3,500.00

60,666 .67
7,000.00
2,888 89

23,527.78

33,750.,.00

69,333 .33

33,152.78

47 ,666.67
7,222.22
3,055, 56

23,222.22
5,000.00

a0,138.89

62,500.00

29,165.67

42 ,222.22

83,916.67

68,444, 4¢

33,777.78




cusIP

B52358P24
DA41THIRZ
E068BLYO3
AOGHBLYRI
BROSEBDAPT
B5325BK78
B5325BR63
05252WHAY
05252WHB2
05252WHDB
D6417THNCH
A3253TXHE
HI253ATENI
BASSBDCXA
86121TSTE
21685VCB3
63253TXLT
13606YaW1
13606Y4X1
96121TUJS
96121TUPL
TROOSNQDL
21684BSNS
96121TVVT
96121TVRE
5I30TUFHS
633070FJIS
AIFOTUFLO
633N7UFME
N5252WHNA
20271EKNS
36121 TWWA
13I606YTED
THOOONREI

Book Value:

AIP

Book + AIP:

SECURITY NAME

STNDRD CH YCD
SCOTTIA YCD
MIZUHO YCD
MIZUHD YoDp
SVENSKA YOD
STNDRD CH YCD
STNDRD CH YCD
ANZ YCD

ANZ YCD

ANZ ¥YCD
SCOTIA YCD
NAT AUB ¥CD
NAT AUB YCD
SVENSKA ¥CD
WESTFAC ¥YCD
RABOBANK YD
NAT AUR YCD
CIRC ¥YCOD

CIBC YCD
WESTEAC YCD
WESTPAL ¥YOD
RB CANADA ¥YCD
RABORANK YD
WESTDPAD YOD
WESTPAC ¥YCD
NBE CANADA YCD
NB CANADA YCD
NE CANADA YD
NE CANADA YD
ANZ YD

CB AUS ¥YCD
WESTPAC ¥YCD
CIBC ¥CD

BB CANADA YED

B, 550,021, 217.09
72,250.00
8.550,093,467.07%

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR; D&/30/2014

MATIHRITY

07/25/2014
07/28/2014
07/28/2014
u7/29/2014
07/31/2014
pe/ni/2014
08/27/2014
0B/29/2014
n8/28/2014
08/29/2014
n9/oz/z2014
09/23/2014
09/26/2014a
ne/z26/z201a
0e/30/2014
10/01/2014
10/01/2014
10/15/2014
10/28/2014
10/29/2014
11/26/2014
12/01/2014
12/29/2014
n1/02/2015
03/20/2018
n4a/01/2015
04a/n1/20158
05/01/201¢8
05/22/2015%
06/01/2015
ns/01/2018
06/01/2015
06 /26/2018
06/26/2015

L LERE

158UED

na/17/2014
D4/03/2014
06/26/2014
D6/26/2014
04/30/2014a
01/24/2014
0s/28/2014
02/2a/2014
02/25/2014
02/27/2014
06/16/2014
NAE/16/2014
06/24a/2010
06/25/2014
va/12/2013
Da/15/2014
D6/19/2014
ne/18/201a
ns/01/2014
11/05/2013
11/22/2011%
12/26/2013
06/26/2014a
03/26/2014
03/25/2014a
04/03/2014
Da/04/2014
05/15/2014
D5/23/2014
06/213/2014
06/16/2014
06/16/2014
06/2€/2014
06/26/2014

CD YANEEE

FAR VALUE

100, 000, D00. 00
100,000, 000,00
100, DOD, 00000
106, 000,000.00
1670, 000,000, 00
50, 000,000_00

100,000, 000,00
100,000,000,00
100,000,000 00
54,000,000 00

100,000, 000.00
100, 000,000,00
100,000,000.00
100,000, 000,00
100,000,000.00
200,000,000 00
106, 000,000, 00
100,000, 000,00
100,000,000, 00
100,000,000.00
100,000, 000.00
200, 000,000,00
100,000,000, 00
100,000,000, 00
100,000, 000,00
100,000, 000,00
150,000, 000 _00
100,000, 00000
100,000,000,00
150,000, 000.00
150, 000, 000,00
100,000, 000,00
100,000, 00000
250,000, 000 00

8,550,000,000.00

BOOK VALUE

100,000, 000.00
100,000, 000,00
100,000,000, 00
100,000, 60000

99,999,916.70

50,005,589.69
100, 000, DO0. 00
100,000, 000,00
100,000, 600,00

50,000, 000.00
100,000,000, 00
100, 000, 000. 00
100,000, 00000
100,000, 000.00
100,000,000, 00
200, 000, 000. 00
100,000,000, 00
100,000, 000. 00
100,000, 000.00
100, 000,000.00
100, 000, 000.00
200,000, 00000
100, 000, 00D. 00
100,000,000, 00
100,000, 000. 00
100,000, 00000
150,000, 000. 00
100,008,424.74
100,000, 000. 00
150,006, 964.56
150, 000, 000 . 00
100,000, 000.00
100,000, 00000
250,000, 000.00

B,550,021,217.09

ITRDEX RATE
0.1400
0.1400
0.1400
0.1ap0
n.2000
0.2000
0.2000
0.2000
0, 2000
D.2000
0.2500
0.2500
0.2500
D.2500
0.310D
0.3100
0.3100
0.3100
0.3500
D.3500
0.3500
0.3800
0.4500
0.4500
0.5600
D.5800
0.5800
0.a000
0.6000
0.6400
0.6400
0.6400
0.6400
0.8400

1.0000133010
1.0000149569
1.0000149961
1.0000155514
D.9999624618
1.00D0600634
0.9996524642
0.9999670249
0.9992670265
N.3992588437
n.9887725776
0.8%9696R144
0.9997101558
0.89987705397
1.D002737728
0.9997187728
0.9995403228
0.9994410262
0.9994336383
0.2997379289
0.9924282383
0.2994886447
N.3987558914
0.2988194148
0.9973673887
0-9977383276
0.99771993630
0,9970576984
0,9969455747
0.9961607615
0.9953917024
0.3963917024
0.3964226462
0.9962736133

SOURCE

BOFA/MI,
BOFA /ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
ROFA/ML
HOFA/ML,
BOFA/ML
BOFA/ML
BOFA /ML
ROFA/ML
BOFA/ML
BOFA /ML
HOFA /ML
BOFA/ML
BOFA/ML,
BOFA /ML
BOER/ML
BOFA /ML
ROFA /ML
BOFA/ ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML,
ROFA/ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA /ML

FAIR VALUE
100,001,330.10
100,001,485.56
100, 001,4389.6)
100,001, 555,14
99,996,245 18
50,003,003,17
93,595 ,246.42
99,086,702 49
99,996,702 4%
49,997,342.12
99,377,257.76
99,069,681 42
59,971,015.98
$9,977,053.97
100,027,377.28
199,943,754 56
99,954,032, 98
99,944,102_62
99,943,363 A1
99,979,793 9
99,962,823, 83
192,897,728.94
95,879,595.14
95,861,941 _49
99,786,73a_97
ag,779,932.76
149,669,904.45
99,705,769 84
99,694,557 .47
149,424,114.23
149,458, 75536
98,539,170.24
99,642,264 2
249, 068, 403.33

B.545,188, 011.60

raged  |§

ACCRUED TNT
33,333 _33
39,555 .58

2,222.22
2,232.22
26,694 .44
59,250.00
16,055 56
63,500.00
63,000.00
30,138_8B9
5,000.00
5,000.00
2,527.78
2,583 .33
£19,166.67
85,555_56
4,333.33
4,333.33
in,s00.00
191,722 .22
159,611 .11
270,111,121
2,916 67
59,277_79
76,222,232
71,594 84
106,333,233
32,638,89
28,186 67
7.,500.00
15,625, 00
10,416.67
3,888 89
9,201 39

3,350,229.19



CUsIP

0558N1G15
13607FCG1B
369590G15
B33655G15
B9116HFGI2
B9233HG1E
36859dG72
B9233HGAL
124 76FGED
12622VGER
13607FGED
63I2EIKCGEL
B911EFGE4
9497F1CREA
B3253KGER
B8233HGG3
B9233HGMO
166400508
63253KE04
23233HG0L
B9116FGRS
59233HGRY
63253KGUS
12476FHLTY
12822VHLS
36953 JH1a
§3253KH18
85233HH1S
3RSESTHLO
3695378V
12622VJ21
02620322
I£959J0P9
63253KIST
83233HI54
12476FK13
12622VK1l1
36959JK10
A3233HK11
46640QKTT

SECURITY NAME

BNP FIM CP
C1BC HLD CP
GeCC CP

Z0C GEN CP
Th USA CP
TOYOTA CP
GECC CP
TOYOTA CP
CAFCO P
CRCQF

CIBC HLD CF
NATFUND CFP
D USh CP
WELLS FGn CP
NATFUND CF
TOYOTA CP
TOYOTA CF
JPM LLC TR
NATEUND QP
TOYOTA CP
TN USA CP
TOYOTA CP
NATFUND CF
CAFCO P
CRC CP

GECC CP
NATFUND CP
TOYOTA CP
GECC CP
GECC P
CRC CP

UBS' FIN CP
GECC TP
NAT FUND CP
TOYOTA CP
CAFCO P
CRC CB
GECC CP
TOYOTA CP
JPM LLC CF

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATURETY

n7/01/2014
u7/01/2014
07/01/2014
0v/01/2014
07/01/2014
07/01/2014
67/07/2014
n7/10/2014
n1/14/2014
n7/14/2004
07/14/2014
07/14/2014
07/f14/2014
07/14/2014
07/16/2014
0D7/18/2014
07/21/2014
07/24/201a
07/24/2014
07/24/2014
07/25/2014
n7/25/2014
07/28/2014
nR/01/2014
NR/01/2014
0R/01 /2014
ua/01/z2014
08/01/2014
08/20/2014
0u8/29/2014
ng9/02/2014
o9/02/2014
09/23/2014
09/26/2014
ne/26/2014
10/01 /2004
16/01/2014
10/01/2014
i0/01/2014
10/27/2014

RNTE
0.000000
t.uoeono
0.p0oono0
0. 000000
n.nonano
a.oanong
0.000000
0.00p000
n.nonoon
0006000
n.oopono
0.000000
0.00C000
n.p0eono
0.000000
P.oonono
0. 000NODO
n.0onono
0.000000
0.000000
D.000000
0.000000
n.nonono
0.000000
0.000000
0.000000
0. 000000
n.opnopn
0.nonoon
0.00B000
0.000000
0.000000
0.000000
0.000000
0.000000
0000000
0. 000000
0.000000
0.000000
0. nooong

PAR VALUE

A50, 000,000 00
50,000, 000.00
250, 000,000.00
100,000,000, 00
200,000, 000,00
190, OO, 00000
250,000, 000.00
200,000,000, 00
50,000,000 00
50,000, 00000
50,000, 00000
300,000, 000.00
200, 000, 000,00
200, 000,000,00
200,000,000.00
166,000,000.00
150, 000,000.00
250,000, 000.00
200, 000, 000.00
200,000,000, 00
100, 000, 000 0O
200,000, 000,00
20D, 000,000.00
50,000,000, 00
50,000,000,00
100,000,000, 00
200, 000, 000,00
£0,000,000.00
100,000, 000,00
100,000, 000.00

150,000,000, 00

50,000,000, 00
50,000,000 00
100,000, 000,00
100,000, 000 .00
50, 000, 00000
50,000,000.00
200,000, 000.00
150,000,000.00
100,000,000 00

BOOK VALUE

349,927, 750.00
49,993,794 .44
249, BAG, 583 .34
95,997,750, 00
199,918, 500,00
99,916,083.34
249,964,513 8K
199,94@, 384850
49,980, 00000
49,980,000 00
43,0997, 750.00
299,917,500.00
3193,922,063.32
189,930, 000.00
199, 945, 00000
99,966, 77778
149,980,333 .32
249,692,708_35
198,939,333.32
295,939, 416,68
89,990,633.34
199, 313,500.00
194,936,666 _6R
49,978 ,BRR _HY
49, 978,222.22
298,960,277.78
299,207,000.00
49,980,500.00
99,987,361.12
99,932, 916.66
149,944,000,01
49,977,333.33
49,984, 66667
99,967,416 .66
a8, 966, 00000
49,975 444 _4a
44,975, 600.56
194,926,416 66
149,947,166 .67
99,885, 000.00

INDEX RATE

0 0014
0.,0014
0.0014
0.0014
0,0014
0.0012
0.0014
0.0014
0_nnle
0.0014
0.0014
0.opn14
o.0014
0,0014
00014
0.0014
0.0012
n.nol14
0.6014
0.0D14
0.0014
0.0014
00020
0.0020
0.00z20
0. 0020
0.00z20
0.0020
0.0020
0.0025
0.0025
0.0025
0.0025
0.0025
0.0n31
0,0031
0.0031
D.0031
0.0031

DAYS

w v o o o cC o O

(T QY- ST GO R S - S - GO N ) T, SOV ¥ O S P S S N <. W (NN € W 1 T CURAR % N QO S ST S I S S Q= Qg g
MON M ANl W WY O R R HER R Y E A W W Wo W oW e s

118

SOURCE

BOFA /ML
BOEA /ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA /ML
HOFR /ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
ROFA/ML
BOFMN /ML
BOFA/ML
BOFA/ML:
ROFA/ML
BOFA/ML
BOFA /ML
ROFA /ML
BOFA/ML
BOFA /ML

BOFA /ML,

ROFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA /ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA/ML
ROFA /ML
BOFA /ML,
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML

Pagef 2Z0

FAIR VALUE
350,000, 000.00
50,000,000.00
250, 000, 00000
100,000, 000.00
200,000,000.00
100,000, 000.00
249,994,166 .67
199,883, 000.00
49,387, 472.22
449,997, ,472.22
49,987,472.22
289,084, B33 .33
399,579, 777-78
199,689, GEA .89
189,088,333 .33
99,994, 166,67
148,988,333 .33
249,977,538.89
199,982,111.11
2099,973,166.67
99,960, 6RG.67
149,881,333,33
189,973, 000.00
49,991,388 _HA
49,591 IR\ L3
259 048,333 33
299,848 33333
49,991,388, 83
89,972,222.22
99,567,222.22
149,934 ,375,00
49,978,125 00
49,970,833.33
94,839 583,373
99,939,581, 33
49,060,388 _AG
49,960,288,.89
189,841,555, 56
149 BEL,16E.67
99,848,388 89


http:lo/ET.LS

CUsIP SECURITY NAME

36958JL35 GECC CP
12622VM18 CRC (OB
902620M10 URS FIN CP
02620M28 UBS FIN CP
46B4A0NQMC2 JPM LLC CP
AGEADOMPES JPM LLO QP

Book Valus: &,697,400,013 930
AlP £ n.o0o
Book 4+ AIP:  6,697.400,013 .50

ona

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATORTTY RATE
11/03/2012  0.000000
12/01/2014 0.000000
12/01/2014  0.0DGOOD
12/02/2014  0.DD0ODD
12/12/2014  0.0000ODD
12/23/2014 0.000000
- COMMER PAPER a6

100, 000, 0DO. N0
50,000, 00000
100,000, 000 DO
50,000,000.00
100, 000, 000, 00
100,000, 00000

6,700,000,000.,00

BOOK VALOE

99, 951,000.00
49,955,083.33
59,905, 000 .00
49,953,333.33
99,885,628 AR
499,885, 000.00

6,697,400,013.490

INDEX BATE
0.0035
0.0038
0._opasg
0.0038
n.onag
0.0038

DAYS
125
153
153
154
164
175

SOURCE
BOFA/ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML

Page# Z1

FAIR VALUE

94,878, 472.22
49,919,250.00
93,838,500.00
49,918,722.22
89, B26, BRH RS
99,815,277.78

6,658,100,6212.10


http:6,698,100,611.10
http:99,815,277.7B
http:99,826,888.89
http:49,919,2~0.00
http:9'.1,878,472.22
http:11\RK.Er
http:J69<;9,JL.15

COsSIE

SY50a1328
SYs0412329
SYS041330
S¥YS041501
SYSDa1334
SYSN411349
SYSQ4149]
SYS041506
S¥5041508
SYS041349
5YSN41351
5YSDa13s3
SYe041387
S5¥804a1511
S5¥YS041512
SYSNA151%
SYS041517
BYSN41522
SYS041360
SYSNA13F1
SYSM41362
SYSN41363
SYS041366
S5¥E8041523
SYS041526
Sysnalsae
S¥YS041367
8¥Ys5041368
5¥Y§041370
SYS041371
8Y5041372
S¥YS041531
SYS5041536
5YS041538
SYS041539
SY&Na137s
SYsEN41544
5YS041379
SYS041381
SY8N41382

SECURITY NAME

COMERICA BANK TD
COMMUNITY BUSINESS BANK T
OPEN' BANK TD

NEW OMNI BANE NA TD
TORREY PINES BANK TD
TRAVIS CREDIT UNION TD
TRAVIS CREDIT UNION TD
BANK OF THE SIERRA TD
MALAGA BANK FSB TD

FIVE STAR BANK D
METROPOLITAN BANK 'TD
PACIFIC WESTERN BANK TD
WESTAMERICA BANE TD
CITIZENS BUSINESS BANK TD
COMMONWEALTH BUSINESS BAN
MANUFACTURERS BANK TD
PACIFICQ CITY BANK 'TD
WILSHIRE BANE TD

SUMMIT STATE BANK TD
COMERICA BANK TD
COMMONITY BANK TD

FIVE STAR BANK TD

SAN DIEGO COUNTY CREDIT U
18T CENTURY BANE NA TD
MECHANICS BANK TD

MISSION VALLEY BANK TD
METROPOLITAN BANK TD
CALIFORNIA BANK OF COMMER
CTRC BANE CORP (USA) TD
ERST WEST BANK 1D
WESTAMERICA BANE TD
COMMERCEWEST BANK NA TD
WILSHTRE BANK TD

FARMERS & MERCHANTS BANK
MANUFACTURERS BANK TD
EAST WEST BANK TD

EASTERN INTERNATIONAL BAN
HERITAGE BANE OF COMMERCE
NEW OMNT BANK NA 1D
PROVIDENT CREDIT UMION TD

OFFICE DF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 06/30/2014

MATURTTY

07/09/2014
n7/09/2014
07/09/2014
07/09/2014
07/10/2014
n7/10/2014
07/1n/2014
07/10/2014
07/10/2014
07/11/2014
07/11/2014
07/11/2014
07/11/2014
07/11/2014
n7/11/2014
n7/11/2014
n7/11/2014
07/11/201a
07/16/2014
n7/16/2014
B7/16/2014
07/16/2014
07 /16/2014
n7/i6/2014
07/16/2014
n7/16/2014
0v/17/2014
07/17/2014
n7fir/2014
01/17/2014
n1/1r/2014
n1/17/2014
o7/17/2014
n7/ie/2014
n7/ie/z2014
07/23/2014
07/23/2014
n7/2a/2014
07/24/2014
07/24/2014

0.132p000
n.110000
0.110000
0. 040000
0.100000
0.100000
n_prooo0
0.o80000
D.0R00D0
D.100000
0.120000
0.120000
0.1a0000
n.NEOODD
0.0eg000
D.0&00D0
0.060000
0.0&60000
n.109000
0.100000
0.1abano
0.080000
n.060000
0.0BD000
0.080000Q
o.g8nopn
c.11o000
n.osnooy
0.020000
0,110000
0.080000
D.0EN000
0.060000
0.060000
0.060000
0.1l0000
0. 060000
0.100000
0. oBOOO0
0.080000

FAR VALUE

50,000,000_00
3,000, 000,00
2,000,000, 00
1,000,000,00
25,000, 000,00
a0, 000, 000, 01
10,000,000, 00
10,000,000, 00
5,000,000, 00
14,500, 000,00
1,500,000, 00
10,000,000.00
40,000, 050 0D
50,000, 000,00
5,000,000,00
100,000, 000,00
3p, 000,000, 00
78,000,000, 00
5,000, 000,00
75,000,008 00
28,000, 000.00
2,000,000_00
100,000,000,00
18,000,000.00
20,000, DRO_DO
7,000,000, 00
1,000,000.00
5,000,000 .00
50,000, 000,00
50,000,000, 00
25,000, 000,00
5,000,000,00
74,000,000.00
35,000,000.00
50,000,000.00
125, 000,000,00
1,200,000.00
50,000,000,00
2,000,000,00
40,000,000, 00

BODK VALUE

50,000, 000.00
1,000,000, 00
2,000,000 00
1,000,000.00

25,000,000.00

40,008, 000.00

10,000, 000,00

10, 000,000.00
5,000, 000.00

14,500, 00000
1,500, 000.00

10,000, 000. 00

40, 000, 00000

50,000,000, 00
5, 000, 000.00

100, 000,000.00

30,000, 000,00

78,000, 000.00
5,000,000.00

75, 000,000_00

25,000, 000,00
2,000,000.00

100,000,000, 00

16, 000,000.00

20,000,000 00
7,000,000.00
1,000,000.00
5,000,000.00

50, 000, 600.00

50,000, 000.00

25,000,000.00
5,000, 000.00

74,000, 000.00

a5, 000, 000. 00

50, 000, 000.00

125,000, 000,00
1,200,000.00

50,000, 000.00
2,000,000.00

40,000, 000.00

1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.4000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1,0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1,0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.oouotooonn
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.,0000000000
l.0000000000
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S0URCE FAIR VALUE

50,000, 000.00
1,000,000,00
2,000, 000,00
1,000, 000,00

25,000, 000,00

40,000,000.00

10,000,000.00
10,000,000.00
5,000,000.00
14,500,000.00
1,500, 000.00
10,000,000.00

40,000,000 00

50,000, 000. 00
5,000, 000.00

100,000, 000.00

30,000, 000.00

78,000,000, 00
5,000, 00000

75,000, 00000

25,000, 000.00
2,000,000.00

160, 000, 00000

18,000, 000.00

20,000,000.00
7,000,000, 00
1,000, 000.00
5,000, 000,00

50,000, 00000

50,000, 000.00

25,000,000 00
5,000,000,00

74,000, 000.00

15,000, 000,00

50,000,000.00

T25,000,000,.00
1,300,000, 00

50,000, 000,00
2,000,000.00

40,000, 000.00



cosip

B¥YS0A1545
E¥YS041547
SYS041548
5YsS0a1551
SYSN413R6
SYSD41388
SYs50a1582
SYS(41553
SYS041555
5YsS041389
SYS(41390
5¥5041391
BYS5041562
SYS0413092
5¥Y5041333
S¥YS(M1566
5YEN413586
5YSn413%28
5Y50413599
SYS041400
5Ys041402
5Y5041403
5Y5041568
SYS041569
5YsSNalans
SYs041407
BYSN41408
SY85041570
SYS041573
SYS041574
SYS5041409
8YSN41412
SYS5041414
SYS041421
8¥5041463
SYS041579
SYS0A1580
SYS0N4a1s581
5Y8041415
SYS5041417

SECURITY NAME

18T CAPITAL BANK ''D
FARMERS & MERCHANTS BANK
METHANICS BANEK T

UNION BANK NA TD
COMMONWEALTH BUSINESS BAN
SUMMIT STATE BARK TD
BANK OF THE SIERRA TD
CITIZENS BUSINESS BANK TD
MALAGR BANK FSB TD
PACIFIC WESTERN BANE TD
WESCOM CENTRAL CREDIT UNT
SUMMIT STATE BANK TD

1ST CAPITAL BANE TD

CTB{C BANK CORF (USA) Th
BANK OF THE WEST 'TD
CITIZENS BUSINESS BANK TD
AMERICAN RIVER BANK TD
COMMONWEALTH BUSINESS BAN
FIVE STAR BANK TD

FOLSOM LAKE BANE TD
METROPOLITAN HBANE TD

OPUS BANK TD
COMMERCEWEST BANK NA TD
MALAGA BANK FSB TD

BANK OF SACRAMENTO TD
COMERICA BANK TD
WESTAMERICA BANK TD
PRESIDIO BANK TD

S1ERRA VISTA BANK 'TD
CITIZENS BUSINESS BANK TD
AMERICAN RIVER BAME TD
HANMI BANK TD

STATE BANK OF TNDIA (CALI
STATE BANK OF INDIA (CALT
STATE BANK OF INDIA (CALT
BANE OF THE SIERBA TD
COMMERCEWEST BANK NA TD
MALAGA BANK FSBE TD

EAST WEST BANE TO
COMERICA BANK TD

MARKET VALUATION REPORT FOR:

MATURTTY

0n7/24/2014a
n7/24/2014
n7/2a/2014
07/24/2014a
nr/2s5/201a
D7/25/2014
07/25/2014
n1/25/2014
v7/25/2014
07/30/2014
n/3an/2o14
07/30/2018
07/30/2014
07/31/2014
07/31/201a
07/31/2014
D8/D1/2014
na/o1/2014
08/01/2014
fBe/o1/2014
na/fol/2014
ne/01/2014a
ne/n1/2014a
na/o1/2n014
na/os/2014
08/06/2014
0R/06/2014
08/D6/2014
08/06/2018
0B/O6/2014
0B/D7/2014
08/07/2014
08/07/2014
ne/07/2014
na/p7/2014
oR/07 /2014
08/07/2014
08/07/2014
n8/08/2014
08/13/2014

OFFICE OF THE STATE TREASURER

RATE

0.
0.
0.
0.
0.
0.
0.
0.

n

]

o
0.

0

n

o,
0.

o
0
0
0

O 00 0bh o adgon

050000
060000
oRCODD
oRpOLO
020000
110000
ovonen
050000

050000
0.

rioeng

120000
.1100080

040000

, 080000
0.
o
0.
0.
0.
0.
0.
0.
0.

10000
0504000
110000
6ga000
0s0000
120000
ilpooo
osoonn
050000
050060
100000
inoooa

. DBDOON
050000
070000
. 050000
~120000
100000
120000
130000
100000
.o7n000
050000
050000
120000
130000

PAR VALUE

1,000,000, 00
35,000, 000. 00
20,000, 000.00

150,000,000, 00
5,000,000.00

3,500, 000. 00
20,000,000, 00
10,000, 000. 00

B,000,000.00
40,000, 000. 00
50,000, 000.00

4,000,000.00

8,000,000 00
10,000, 000.00

134, 000, 000.00
30,000,000, 00

2,500, 000.00

5,000,000, 00

3,000, 000.00

3,500,000 00

2,000, 000.00
10,000, 000. 00

2,500,000 00

a,000,000.00

4,000, 000.00
50,000,000.00
25,000, 000.00
10, 000, 000. 00

1,500,000.00
50,000, 000,00

7,500, 000.00
30,000,000.00

2,000, 000.00

5,000,000.00

5,000,000, 00
15,000,000, 00

2,500,000, 00
10,000,000 00
75,000,000.00
25,000, 000.00

06/30/2014

BOOK VALUE

1,000,000.00
35,000,000, 00
20,000,000, 00
150,000,000, 00
5,000,000, 00
3,500, 000,00
20,000, 000_00
30,000,000, 00
8,000,000, 00
40, 000,000, 00
50,000, 000.00
4,000,000.00
8,000,000.00
10,000,000.00
134, 000,000.00
ap, 400, 000, 0o
2,500,000, 00
5,000, 000,00
3,000, 000.00
3,500,000, 00
2,000,000, 00
10,000, 000.00
2,500,000, 00
9,000,000, 00
4,000,000.00
50,000,000 00
25,000,000, 00
10, 000, 000_00
1,500, 000,00
£0,000,000.00
7,500,000, 00
ap, 000, 000,00
2,000,000.00
5,000,000.00
5,000,000, 00
15,000,000, 00
2,500, 000. 00
10,000,000, 00
75,000,000.00
25,000, 000, 0D

PRICE
1.0000000000
1,0000000000
1.0000000000
1.0000000000
1.0000000000
1, 0000000000
1.0000000000
i.0000000000
1.0000000000
1.0000000000
1.00n0000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.00p0000000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.0000000000
1,0000000000
1.0000800000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000

Pagel 23

SOURCE FAIR VALUE

1,000,000 00
35,000, 000,00
20,000, 000.00

150,000, D00 .06

5,000,000, 00
3,500, 000.00
20,000,000.00
30,000, 000.00
8,000,000 00
40, 000, 000. 00
S0, 000, 000,00
4,000,000.00
&,000,000.00
10,000,000.00

134,000, 000.00

30,000,000, 00
2,500,000.00
5,000, 00000
3,000,000.00
3,500, 000.00
2,000,000.00
10,000,000.00
2,500, 000,00
9,000,000.00
4,000,000.00
50,000,000.00
25,000,000,00
10,000,000.00
1,500,000, 00
50,000, 00000
7,500,000.00
30,000, 000.00
2,000, 00000
5,000,000.00
5,000,000.00
15, 000,000,00
2,500,000 00
10,000,000 00
75,000,000.00
25,000, 000,00



cusIp

SYS041418
5¥YS041420
S¥S041585
SYSD41426
SYSH41588
SYS041590
SYS041591
SYSp4a1a29
S¥Snals9q
SY5041599
2YZ0414141
SYS0414332
5YS041612
8YS041436
sYSiai437
5Y¥YSM41438
5YS041441
SY¥EN41444
SYS0N4a1618
S¥YS041619
SYS041621
5YS41448
SYS041§23
2YS041624
SYS041625
aysn41429
8¥8041452
SYS041455
SY¥YENA1456
SYS041457
SY¥YS041626
SYSp41630
SYS041461
SYS041637
SYS5041641
8YShal642
5YZ041644
5YS5041645
5YS041467
S¥S041470

SECDRITY NAME

FIRST FOUNDATION BANK TD
OPEN BANK TD

HSBC BANK USA Np TD

FIVE ETAR BANK 1O

BANK OF THE SIEFRA TD
CITIZENS BUSINESS BANK TD
MECHANICS BANK 'ID
COMMUNITY BANK 1D

1ST CENTURY BANE NA TD
WILSHIRE BANK TD
EVERTRUST BANK TD
PROVIDENT CRERIT UNION ''D
CENTRAL VALLEY COMMUNITY
COMERICA BANK TD
METROPOLITAN BANK TD

NEW OMNI BANK NA TD

BANK OF THE WEST TD
FOLSOM LAKE BANE TD

RBCN BANE TD

FARMERS & MERCHANTS BANK
MALAGA BANK FSB TD

FIRST FOUNDATION BANK TD
BANK. OF THE SIERRA TD

ORK VALLEY COMMUNITY BANK
UNION BANK NA ID
COMMONWEALTH RUSINESS BAN
FIRST FOUNDATION BANK TD
NEW OMNI BANK NA TD

SAFE CREDIT UNION TD
SUMMIT STATE BANE TD
CITIZENS BUSINESS BANK TD
MALAGA BANK FSB TD

FIRST NATTONAL BANKE OF NO
CITIZENS BUSINESS BANK 'I'D
FARMERS & MERCHANTS BANK
HERITAGE OAKS BRANK TD

TRT COUNTIES BANE TD
WILSHIRE BANK 'TID

CENTRAL VALLEY COMMUNITY
PROSPECTORS FEDERAL CREDT

MARKET VALUATION REPORT FOR:

MATURTTY
0R/13/2014
0R/13/2014
o8/13/2014
08/14/2014
0R/1a/2014
ne/14/2014
ng/1a/2014
0a/15/2014
u8/15/2014
08/15/2014
nR/20/2014
ne/20/2014
08/27/2014
n8/28/2014
n8/28/2014
Ha/28/2014
08/03/2014
n9/n3/2014
0s/03/2014
0s/03/2014
na/03/2014
ns/04/2014
09/04/2014
pa/na/2014
ne/pa/2014
02/05/2014
na/05/2014
08/05/2014
na/os/2014
nDs/ns/z0l14
ns/ns/2014
ps/os/2014
0ne/10/2014
ne/i0/2n14
na/i0/2014
ne/10/2014
09/10/2014
na/in/201e
pne/i1/z2n14a
ns/11/z01a

OFFICE OF THE STATE TREASURER

0.110000
0.1ip00n
0. 080000
0.110000
0.070000
N.D50000
0.070000
D.1320000
o.n70000
n.os50000
D.020000
0.080000
D.0BCONO
0.120000
0.2120000
0.100000
0.120000
D.130000
0.0&0000
0.0&0000
0_0645000
0.110000
0.080000
0_penopon
0.pagoon
0.100000
0.3130000
0.110000
0.13c000
0.130000
0, 060000
0.0e0000
0.1300n0
0.060000
0080000
0.0800ON
0.080000
0.060000
0.130000
0.140000

PAR VALUE

12,000,000.00
10,000, 000,00
25,000,000.00
8,000, 000,00
10,000,000, 00
30,000,000,00
0,000,000.00
25,000, 000,00
20,000,000.00
anp, 040, 000.00
10, 000,000,600
20,000, 000 . 00
5,000,000,.00
75,000,000.00
1,000,000.00
5,000,000.00
§6,000,000.00
3,000,000.00
80,000,000, 60
15,000, 000.00
12,000, 000,00
12,000,000, 00
15,000,000.00
3,500,000,00

.50,000,000.00

5.000,000.00
10,000,000,00
1,000, 000,00
5,000,000,.00
12,0006, 00000
25,000,000.00
4,000,000,00
15,000,000.00
25,000,000,00
20,000,000,00
25,000, 000.00
5.,000,000.00
39,000,000.00
5,000,000,00
4,000,000.00

D&/30/2014a

BOOK VALDE

12, 000, 000.00
10, 000,000.00
25,000,000 00
#,000,000.00
10,000, 00600
30, 000, 000.00
20,000,000 00
25,000, 000.00
20,000,000.00
30, 000,000.00
14, 000,000.00
20,000,000.00
5,000, 000.00
75,000, 000.00
1,000,000.00
5,000,000.00
66,000,000.00
3, 000,000.00
20,000, 000.00
3%,000,000.00
12,000,000.00
12,000,000.00
15, 000,000.00
1,500,000, 00
150, 000, 000.00
5,000, 000.00
10,000,000, 00
1,000,000.00
5,000,000.00
12,000, 000.00
25,000, 000.00
4,000,000.00
15,000, 000.00
25,000, 000.00
20,000, 000.00
25,000,000.00
5,000, 000.00
39,000, 000.00
5,000,000.00
4,000, 000.00

PRICE
10000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1_0000000000
1,0000000000
1.0000000000
1.0000000000
1,0000000000
1.0000000000
1.0000000000
i.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.,0000000000
1.0000000000
1.0000000000
1.0000000000
1,0000000000
1, 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0ponoonona
1.0000000000
1.0000000000
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FAIR VALUE

12,000,000.00
10, 000,000.00
25,000,000.00
®B,000,000.00
10,000,000.00
20,000, 000, 00
20, 000,000.00
25,000,000.00
20, 000,000.00
30,000,000.00
10, 000,000.00
20,000, 000,00
5,000,000 00
75,000,000, 00
1,000,000.00
5,000,000.00
&6, 000,000.00
3, o000, 000,00
90,000, 000.00
35,000,000.00
12, 00D, 000. 00
12,000,000.00
15,000,000.00
32,500,000.00
150,000, 000.00
5,000,000, 00
10,000,000.00
1,000,000.00
5,000, 000.00
12,000, 00000
25,000,000.00
4,000, 000.00
15,000, 000.00
25,000,000.00
20,000, 000.00
25,000, 000.00
5,000, 000.00
39,000,000.00
5,000,000 00
4,000, 000.00



COsTE
BYSHA1647
SY§041649
SYS041650
S5¥5041651
8YSD41473
SY=041475
SYS041476
SYS5041655
BYS041657
s5YS041477
SYSN41478
8YSs041479
8Ys041487
SYS041488
SYS041489
SYS041491
SYS041661
SYS041662
SYS041494
SYE041495
SYS041668
SYS041497
SYSN41498
SYS041499
SYS041496
5YS041500
SYS041502
S¥8041503
SYS041504
SYS041507
BYS041510
SYS041513
SYS041524
SYS041525
SYS041527
sSYSo41529
S¥YS041530
SY8041532
SYS041533
SYS041534

SECURITY NAME

18T CAPITAL BANK TD

RANK QF THE SIERRA TD
FIVE STAR BANK TD
MANUFACTURERS BANK TD
CALIFORNIA BANK OF COMMER
NEW OMNI BANK NA TD

OPEN BANE TD

BANE QF THE WEST TD
COMMERCEWEST BANK NA TD
AMERICAN PLUS BANK NA TD
CAPTTALSOURCE BANK TD
COMMUNITY BANK TR
COMMONWEALTH BUSINESS BAN
COMMUNITY 1ST BANK TD
OFEN BANK TD

SUMMIT STATE BANK TD
PACIFIC CITY BANE TD
TRANS PACIFIC NATIONAL BA
UMPQUA BANK TD

WESCOM CENTRAL CREDIT UNI
MALAGA BANK FSB TD
HERITAGE BANK OF COMMERCE
BANK OF SACRAMENTD TD
CALTIFORNIA UNITED BANK TD
COMMONWEALTH BUSINESS BAN
COMMUNITY BANK TD

HANMI BANIC TD

AMERICAN RIVER BANK TD
MERCHANTS NATIONAL BANK O
BRCN BANK TD

STATE BANK OF INDIA (CALT
FIRST FOUNDATION BANK TD
BECN BANK TD

FOLSOM LAKE BANK 'TD
MISSION FEDERAL CREDIT UN
PACIFIC ALLIANCE BANK TD
STATE BANK OF INDIA (CALT
NEW OMNI BANK NA TD
PROVIDENT CREDIT UNION TD
SAN DIEGOD COUNTY CREDIT U

MAREET VALUATION REPORT FOR:

MATURITY

ne/11/2014
0a/i11/2014
09/11/2014
08/11/2014
ne/12/2014
ns/12/2014
08/12/2014
p08/12/2014
ne/1z/2014
09/17/2014
ne/i7/2014
na/fi7/2014
n8/19/2014
08/19/201a
09/19/2014
09/15/2014
0g/19/2014
08/19/2014
ng/25/2014
09/25/2014
09/25/2014
09/26/2014
10/01/2014
10/02/2014
10/03/2014
1n/03/201a
10/08/2014
10/08/2014
10/08/2014
10/08/2014
10/08/2014
10/10/2014
10/18/2014
10/15/2014
10/15/2014
10/15/2014
10/15/2014
10/16/2014
10/16/2014
10/16/2014

OQFFICE OF THE STATE TREASURER

0

o
o

&)

U

o
a

D

0.
0.
0.
0.
0.
s
o.
0.
0.
0.
0.

~OEN000
0.
o,
i
Qx
0.
0.
D,
D
B
.
0.
0.
0.
0.
o

0.
0.
0.
0.
050000
120000
0,
.aobeon

oe0000
Q0000
0E0000
1inoo0
110000
119000
0802000
082000
100000
100000
120000
1in000
120000
110000

130000

080000
070000
120000
130000

1000600

1pooon

.110000
070000
0.
.D70000

090000

bROCOD
100000
inooon
neEonOn
116000
0BODOO
ieonoo
100000
npapopo
GE0QO0
0EQOOO

PAR VALLR
5,000,000,00
10, 000, 000, 00
10,500, 000 .00
50,000,000.00
10,000,000 00
2,000,000 00
5,000,000, 00
100,000, 000, 00
5,000,000 00
2,000,000, 00
40,000, 000, 00
35,000, 000,00
5,000, 00000
2,000,000.00
2,000,000.00
7,000,000.00
20,000, 000.00
3,000,000.00
20,000, 000.00
50,000,000, 00
10,000, 000.00
15,000, 000.00
6,000,000, 00
10,000,000.00
10,000, 000.00
25,000, 000.00
30,000, 000.00
2,500, 000,00
2,000,000.00
90, 000, 000.00
12, 000, 000.00
12, 000,000.00
45,000, 000.00
1,500, 000,00
10,000,000.00
4,000,000, 00
23,000,000.00
2,000,000.00
20,000,000 00
50,000,000, 00

NE/3IN/ 2014

BOOK VALUE
5,000, 000,00
10,000,000, 00
10,500, 000.00
50,000,000 00
10,000,000 00
2,000, 00000
5,000,000.00
100, 000,000.00
5,000,000_00
2,000,000.00
40, 000, 000,00
35,000,000.00
5,000,000.00
2,000,000,00
2,000,000.00
7,000,000.00
20,000, 000,00
3,000, 000_00
20,000,000.00
50,000,000.00
10,000,000 00
15,000,000.00
6,000,000, 00
10, 000,000.00
10,000,000.00
25,000, 000.00
a0,000,000.00
2,500,000.00
2,000,000 00
a0, 000, 000,00
12,000,000.00
12,000,000.00
45,000, 00000
1,500, 000,00
10,000,000.00
4,000,000.00
23,000, 000.00
2,000,000.00
20,600, 00000
50,000, 00000

PRICE
1.0000000000
1.00n0nooong
1.0000000000
1.0000000000
1.0000000000
10000600000
l.oo00000000
1.0a00000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1L.ugoooooonn
100600000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.p000000000
1.0000000000
1.o000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000

SCURCE
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FAIR VALUE

5,000,000 00
10, 000,000,00
10,500,000.00
50,000,000, 00
10,000,000,00

2,000,000, 00

5,000, 000.00

1o00,000,000,00
5,000,000.00
2;000,000.00
40,000, 000, G0
35,000,000, 00
5,000,000,00
2,000,000,.00
2,000,000.00

T.000,000,00
20,000,000.00

3,000,000, 00
20,000,000, 00
50,000,000, 00
10,000, 000.00
15,000, 000.00

6,000,000 00
10, 000,000,00
10,000,000, 00
25,000,000 00
30,000, 000.00

2,500,000, 00

2,000,000.00
an, 000, 000, 00
12, 000,000.00
12, 000,000.00
45, 00, 000. 00

1,500, 000,00
10, 000, 000, 00

4,000,000.00
23,000,000.00

2,000,000,00
20,000, 000.00
50,000, 000.00



CUSIE
5¥5041535
5¥8041537
BYSD41541
SYS041542
5YSD4a1542
SYS041546
5¥5041549
SYSN41550
5¥Spal1s554a
SYS041556
SYS0A41558
5¥YS041563
5¥S041564
SYS5041567
S5YS5041575
SYS5041576
SYS04a1577
SYS0D41578
SY¥Y8041582
SYS041586
EYSDA1587
SYS041589
SYS0a1592
8Y5041583
8Y50Na1595
8¥Y8041596
SYs041597
SY¥YS041598
5YS5041601
SYS041602
SYS041604
SYS041605
SYS041606
S¥S041607
E¥S041608
S¥YS041608
8YS041620
S5YS041622
5Y5041627
5¥YS504162R

SECURITY WAME

SUMMIT STATE BANK TD
AMERTCAN RIVER BANK TD
AMERTICAN RIVER HANK T
BANK LEUMI USA TD
COMMUNTTY 18T BANK TD
BANK OF SACRAMENTO 1D

NEW OMNT BANE NA TD

STATE BANK OF INDIA (CALI
EAST WEST BANE 'ID

TEANS PACIFIC NATIONAL BA
MERCHANTS NATIONAL BANK O
SAN DIEGO COUNTY CREDIT U
PROVIDENT CREDIT UNION TD
NEW OMNI BANK NA TD
COMMUNLITY BANK ‘ID
MERCHANTS NATTONAL SANK O
SUMMIT STATE BANE 'TD
AMERICAN HIVER BANK TD
NEW OMNT BANK NA TD
AMERICAN PLUS 2ANK NA TD
AMERTICAN RIVER EANKE TD
CALIFORNIA BANK OF COMMER
UMPQUA BANK TD

WESTERN ALLTANCE BANK TD
HERTTAGE BAME OF COMMERCE
NEW OMNT BANE NA TD

RIVER CITY BANK TD

SAN DIEGO COUNTY CREDIT U
MERCHANTS NATIONAL BANE O
WESTERN ALLIANCE BANK TD
AMERICAN RIVER BANE TD
PROVIDEN1 CREDIT UNION TD
COMMONWEALTH BUSINESS BAN
EVERTRUST HANK 'TD

RIVER CITY BANE TR

RIVER CITY BANK TD

FIRST NATLIONAL BANK OF NO
MERCHANTS NATTONAL BANK O
COMMONWERLIH BUSINESS BAN
COMMUNITY BANK OF THE BAY

MARKET VALOUATION REPORT FCOR:

MATURLTY
10/16/2014
10/17/2014
10/22/2014
10/22/2014
in/22/2014
in/22/2014
10/23/2014
16/23/2014
10/24/2014
10/24/2014
10/28/2014
10/29/2014
10/29/2014
10/30/2014
11/08/2014
11/05/2014
11/05/2014
11/06/2014
11/06/2014
11/13/2014
11/13/2014
11/13/2014
11/13/2014
11/13/2014
11/14/2014
11/14/2014
11/14/2014
11/14/2014
11/18/2014
11/19/201a
11/20/2014
11/20/2014
11/21/2014
11/21/2014
11/21/2014
11/21 /2014
12/03/2014
1z/03/2014
12/05/2014
12/05/2014

OFFICE OF THE STATE TREASURER

0. 100000
0100000
n.1onono
0.110000
0.200000
O.1a00000
0,080000
0.3100000
0.10¢000
0. 1acooon
n.u7eenn
D.08C0ODNO
0.070000
D.O70000
n.naneon
0.070000
0.050Q00
0.1p0000
n.oenobo
0.080000
0.100000
0.0RDOBD
0.100000
0.080000
0. 100000
0. 0BODOO
0.100000
0. 060000
o,o070000
0.070000
0.100000
0_080000
0.080000
D0.0BQOND
0.100000
0105000
0.2100000
0, e80000
0, 080000
0,1c0000

8,000,000.00
2,000,000,00
i,000,000.00
30, 000, 000. DO
2,000,000,00
10,000,000.00
2,000, 000,00
13,000,000, 00
50,000, 000,00
2,000, 000.00
2,000,000.00
50, 000,000 00
an, pon, 000, 0D
2,000,000.00
30,000,000.00
2,000,000,00
8,000,000,.00
2,500, 000,00
2,000,000.00
240,000.00
6,500,000, 00
5,000,000, 00
50,000,000, 00
15,000, 000,00
12,000,000, 00
2,000,000, .00
20,000, 00000
50,000,000, 00
2,000,000.00
25,000,000, 00
1,000, 000.00
20,000,000 .00
5,000,000, 00
20,000,000 .00
20, 000, 60000
15,000,000.00
4,000,000,00
2,000,000.00
5,000,000,00
5,000,000, 00

ne/an/anra

9,000,000, 00
2,000,000.00
1,000,000 00
30,000, 000.00
2,000,000,00
10,000,000 00
2,000,000,00
13, 000,000.00
50,000,000, 00
2,000.000.00
2,000,000.00
50, 000, 00000
40,000, 000,00
2,000,000, 00
30,000,000.00
2,000,000, 00
#,000,000.00
2,500,000,00
2,D00,000.00
240,000.00
5,500,000.00
5,000,000.00
S0, 000, 000,00
15, 000,000, 00
13,000,000,00
2,000,000.00
20,000,000, 00
50,000,000 00
2,000,000.00
25,000,000,00
1,000,000.00
20,000,000, 00

5,000, 000.00

20,000,000.00
20, 000, 000.00
16,000,000.00
1,000,000.00
2,000,000.00
5,000,000,00
5,000,000, 00

FRICE SOURCE

1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1000000000
i.c000000000
1,0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1i.a000000000
1.0000000000
1.0000000000
1.0000000000
1,.0000000000
1.0000000000
1.poboooooao
1.n0000000000
1.0b00000000
1.0000000000
1.0000000000
1.0000000000
1.00o00nonono
1.0000000000
1.0000000000

Pagell 26

FAIR VALDE

e,.000,000.00
2,000, 000.00
3,000,000.00
30,000, 000.00
2,000,000,00
10,000, 000.00
2,000,000,.00
13,000,000 00
50,000, 000,00
2,000,000.00
2,000,000.00
50,000,000.00
40,000,000.00
2,000,000,00
30,000,000.00
2,000, 000.00
B,000,000.00
2,500,000,00
Z,000,000.00
240,000.00
6,500,000.00
5,000,000.00
50,000, 000.00
1s,000,000.00
13,000, 000.00
2,000,000.00
20,000,000.00
S0, 000, BOD 0O
2,000, 000.00
25,000, 000.00
1,000,000 00
20,000,000.00
5,000, 000,00
20, 100,000.00
20,000,000.00
15,000,000_00
4,000,000.00
2,000,000.00
5,000,000.00
5,000,000.00



CusIE
SYS041629
gysoa1621
2YS041632
SYSN41463R
S¥SN41639
BYSN41640
SYSN41642
SYS0DA1648
S5YS041652
SYSD41653
SYS041654
SYEN41656
SYSDA1658
SYSD41658%
SYS041660
SYSU41E67
SYS041663

Book Value:

ATP

Book + ATP:

SECURITY NAME

FIRST FOUNDATION BANK TD
PACIFIC ALLIANCE BANK TD
RIVER CITY BANK TD
COMERICA EANK TD
COMMUNITY BANK 1D
EVERTRUST BANK 1D
HERITAGE BANK OF COMMERCE
AMERICAN RIVER BARE 1D
METROPOLITAN BANK 1D

OFEN BANK TD

PACIFIC CITY BANK TD

BBCN BANK TD

PROVIDENT CREDIT UNION TD
SAN DIEGO COUNTY CREDIT O

UMPQUA. BANK TD

NEW OMN1I BANE NA TD
WESTERN ALLIANCE BANK TD

057 -

4,790,140, 00C.00

.00

4,790,140,00¢. 00

MARKET VALUATION REPORT FOR:

MATURITY

12/05/2014
12/05/2014
12/05/2014
1z2/10/2014
12/1p/2014
12/10/2014
12/10/2014
12/11/2014
12/11/2014
12/11/2014
12/11/2014
12/12/2014
1z/12/2014
12/17/2014
12/17/2014
12/18/2014
12/13/2014

TIME DEPOSIT
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0.100000
0.100000
0.106000
0.100000
n.io0o000
0. 0agoon
0.3100000
0.110000
0.110000
0.030000
0.0s0000
0.030000
0.090000
g.a70000
0.120000
0. 0BODOD
o.1e0000

217

10,000,000.00
1,500, 00000
15, 000, 000 00
25,000, 000,00
30, 000,000.00
20,000,000.00
20,000,000 60
1,500,000 00
4,500, 000.00
5,000,000.00
10,00n,000.00
76,000, 000,00
20,000, 000.00
50,000, 000.00
100,000,000 DO
5,000, 000.00
50,000, 000,00

4,7%0,140,000.00

ns/in/au1q

BOOK VALUE

10,000,000.00

1,500,000.00
1%, 000,000 00
25,000, 000.00
30,000,000.00
20,000,000.00
20, 000,000_00

1,500, 00000

4,500,000, 00

5,000,000.00
10,000,000.00
75, 000,000.00
20,000, 000.00
50, 000,000.00
100, 060, 00000

5,000, 000.00
50,000,000.00

4,730,140,000,00

1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
10000000000
1,0000000000
1.0000000000
1, 0000000000
1,0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000

SOURCE
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FAIR VALUE
10,000, 000.00

1,500,000 00
15,000,000, 00
25,000, 00000
30,000, 000.00
20,000, 000,00
20,000, 000.00

1,500, 000,00

4,500, 000.00

5.000.000.00
10, 000, 600.00
75, 000, 000. 00
20,000, 000.00
50,000,000, 00
100,000, 000.00

5,000, 000,00
50,000, 000.00

4,790,140,000.00



SECURITY NAME

ABS55 1340005
AB55 1340006
AB55 1340008
AB5S5 1340010
AB55 1340011
ABS5 1340012
AR55 1340013
AB55 1340014
ARS5 1340015
ABSS 1340018
AB55 1340019
ABSS 1340020
ABSH 1340021
AB55 1340022
ABSS5 1340023
AB55 1340024
AB55 1340027
ABS5 1340029
ABSS 1340030
ABS5 0780113
AB55 1340031
ABS55 1340032
ABS5SS5 1340033
AB55 1340034
AB55 1340035
AB55 1340036
AB55 1340037
AB55 1340038
AB5S 1340039
ABS55 1340040
AB55 1340041

MATURITY

0B/22/2014
08/22/2014
02/19/2014
10/17/2014
10/17/2014
10/17/2014
11/21/2014
11/21/2014
11/21/2014
12/12/2014
12/12/2014
01/16/2015
01/16/2015
01/16/2015
01/16/2015
01/16/2015
02/20/2015
02/20/2015
02/20/2015
03/18/2015
03/20/2015
03/20/2015
04/17/2015
04/17/2015
05/22/2015
05/22/201%
05/22/2015
05/22/2015
05/22/2015
06/19/2015
06/19/2015

QFFICE OF THE STATE TREASURER

MARKET VALUATION REFORT FOR: 6/30/2014

0.26200000
0.26200000
0.24300000
0.26500000
0.26500000
0.26500000
0.26000000
0.26000000
0.26000000
0.27000000
0.27000000
0.23800000
0.23800000
0.23800000
0.23800000
0.23800000
0.23600000
0.23600000
0.23600000
5.00000000
0.23200000
0.23200000
0.23000000
0.23000000
0.22700000
0.22700000
0.22700000
0.22700000
0.22700000
0.22100000
0.22100000

FAR/BOOK VALUE

1,572,000.00
850, 000.00
8,533,000,00
95, 008, 000,00
1,540, 000.00
1,441,000.00
28,047,000.00
1,103,000,00
2,507,000.00
1,504,000.00
1,562,000.00
1,128,000,00
1,492,000.,00
1,408,000,00
1,348,000.00
61,567, 000,00
5,417,000.00
1,444,000,00
1,209,000.00
11,579,721.22
2,391,000.00
1,777,000.00
1,847,000,00
953, 000,00
2,348, 000.00
3,477,000.00
5,118,000.00
8,546,000.00
8,914,000.00
17,554, 000.00
31,029,000.00

314,253,721.22

Page # 28

FAIR VALUE

1,572,000.00
850, 000.00
8,533,000.00
95,008, 000.00
1,540,000.00
1,441,000.00
28,047,000, 00
1,103,000.00
2,507,000,00
1,504, 000.00
1,562,000.00
1,128,000.00
1,492, 000.00
1,408,000.00
1,348,000.00
61,567, 000.00
5,417,000.00
1,444,000.00
1,209,000.00
11,579,721.22
2,391,000.00
1,777,000.00
1,847,000.00
293, 000.00
2,348, 000.00
3,477,000.00
5,118,000.00
8,546,000.00
8,914,000.00
17,554,000.00
11,028, 000.00

314,253,;721.22



Total # of Items

Total

Par Value
Book Value :
Fair Value :
Accrual

Book Value :
AIF t
Book + AIP :

OFFICE OF THE STATE TREASURER

MAREET VALUATION REBORT FOR: 06/30/2014

£04
£5,817,577,039.79
64,843,125,199 21
54,870,214,443 16
26,121,317.61

64,843,125,199,21
3,043,929.70
64,846,16%,128.91
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	Section II



